O
HEALTH QUARTERLY STATEMENT

As of September 30, 2016
of the Condition and Affairs of the

Priority Health

NAIC Group Code.....3383, 3383 NAIC Company Code..... 95561 Employer's ID Number..... 38-2715520
(Current Period) (Prior Period)
Organized under the Laws of Michigan State of Domicile or Port of Entry Michigan Country of Domicile  US
Licensed as Business Type Health Maintenance Organization Is HMO Federally Qualified? Yes[ 1 No[X]
Incorporated/Organized..... March 7, 1986 Commenced Business..... October 15, 1986
Statutory Home Office 1231 East Beltline NE..... Grand Rapids ..... MI ..... UNI ..... 49525-4501
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 1231 East Beltline NE..... Grand Rapids ..... M ..... UNI ..... 49525-4501 616-942-0954
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 1231 East Beltline NE..... Grand Rapids ..... M ..... UNI ..... 49525-4501
(Street and Number) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 1231 East Beltline NE..... Grand Rapids ..... MI ..... UNI ..... 49525-4501 616-464-8837
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.priorityhealth.com
Statutory Statement Contact Rachel Brandon 616-464-8205
(Name) (Area Code) (Telephone Number) (Extension)
rachel.brandon@priorityhealth.com 616-942-7916
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Joan Antaya Budden # President / Chief Executive Officer 2. Mary Anne Jones Treasurer / Chief Financial Officer
3. Kimberly Lynn Thomas Secretary 4,
OTHER
DIRECTORS OR TRUSTEES
Richard Breon Georgia Ruth Fojtasek Christina Michelle Freese Decker # Rajesh Ujamlal Kothari
Lynn Marie Liddle Rodrick Tremain Miller # Edwin Anders Ness Paul Gerald Saginaw
Hilary Fred Snell James Joseph Stephanak Michael Frederick Sytsma Gary Wade Timmer
Bruce Allen Ullery Michael Clifton Vredenburg Wendy Hansen Walker Samuel Lynn Wanner
Seth William Wolk # Elaine Coston Wood
State of........
County of.....

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
Joan Antaya Budden Mary Anne Jones Kimberly Lynn Thomas
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President / Chief Executive Officer Treasurer / Chief Financial Officer Secretary
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]
This day of b. Ifno: 1. State the amendment number
2. Date filed

3. Number of pages attached




Statement as of September 30, 2016 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T =100 3OO OO (FSSPRRO 349,446,598 | .....ovvrerrererreeeirnrernneeens | eeeeereennns 349,446,598 | .............. 338,631,083
2. Stocks:
2.1 PrEfermed SIOCKS.......cvuuviuricrtirieieretsie it sses s nessnesine | eeonesenesiness et nesinenienen | eeeiseeteni sttt | cetestest s (U
2.2 COMMON SHOCKS.......ouvermrrerreirereseeeseesiesssses s sessesss sttt esss st sssenssnenins | soeessncesens 217,048,477 | .o | eeveeeeinnns 217,048,477 | oo 193,839,544
3. Mortgage loans on real estate:
BT FIISEIBNS ..o srnstnns | st | s | s (U
3.2 Other than firSt IENS.........ccuuiuiiiiiirrreei e eseeseenens | restessessessesssessessessiens | corersessssssssssssssessseies | cereesesssesssseessssnsssnees (U R
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)...vevuverecieiseisesie e ssstes s sses sttt ss s s sssse s stenssssessessnssns | sessesssssessessons 896,402 | .oovvverrieirns 896,402 | ..overeereeerrennd (01 T
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($.....18,561,544), cash equivalents ($
and short-term investments ($
6. Contract loans (including $
T DIVALIVES. ..ottt | sienbiensiensisnse s snsisnssensi | sebieesi sttt | st (U O
8. Other INVESIEA @SSELS........oururrirrirciiiii bbbttt sss s ssens | seertentsententsestentaentsenses | sertsesisss s .0
9. RECEIVADIES fOr SECUMHIES. .......ovureerrirceiciiericriesi et seess s st ssnssens | nesssnessiesssesssssessseessses | sesesseesissssssssssssesssessseess | eesseensnssssnesssnneseesssned 0
10.  Securities lending reinvested COIAEral ASSELS..........ovrrrrrrinrirrieierrseieeeessssessssesssssesses | crreessessssssseesssssssssssesses | enssessnsssssessssesssssssssesss | sesssssssnsssssssssesssssnssens (01 U
11, Aggregate write-ins fOr INVESIEA @SSELS.........c.cuuiicieiircicieeseree et ssensens | eriessssssessssssssssesssaaes (N R [0 OO 0 ] 0
12.  Subtotals, cash and invested assets (LINES 110 11)......vevercveeereereeseeseeee e snssneens | eeveveesinnns 990,324,816 | .ocvererereren 896,402 | .............. 989,428,414 | .............. 834,084,147
13. Title plants less §.......... 0 charged off (for Title INSUIETS ONIY)........ccuvveierieriieieierseieiesssseeiees [ et [ cvesessssessessssesssseseses | aeviesiesssssssssssesssssisseens (01 U
14. Investment income due and ACCTUBM............ccovvveevcvieeeeicreeie et sssesesnaes | cvrevesisseseenas 3,501,569 | .ocveverereeeeieeeseereen | e 3,501,569 | ..ocvveernnen. 3,393,949
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccoeoeeveee | covereirrienen. 29,349,344 | ..o 4,369,836 | ...cocrvrnnen. 24,979,508 | ...oovverenne 23,870,565
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........ccveeenreerneens [ o [ | e (01 U
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... 1) TP OUORORPRPRRPTRURRS PSSRSO DUURORRRTO (1N 14,039
16. Reinsurance:
16.1 Amounts recoverable from MBINSUETS............ocvrerreenerireeerieessesssessssesiesesssesssnens | cesressessenns 10,806,894 | ....ooovvveereerrieeiieenrnes | cereerineenens 10,806,894 | ................ 14,265,697
16.2 Funds held by or deposited with reinsured COMPANIES...........ocoeirrerrinrinerereieireiieies [ coreieeneiesineessieessssesenes | sevseesssessseesessesssssssssessens | eeesessessssesesesssssnsssnean (01 TR
16.3  Other amounts receivable under reinSUraNCe CONMTACES..............rvvemererrrrererermeriereinnnes | rerreerierssessissessesssenes e | e (U N
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thErEON...........ccccueceieveeiveees | ceeveeiesieeeseeie e | e essesiens | cerevesisseses s [0 U
18.2 Net deferred taX @SSEL.........ociii e | esieniens s s ensensis | srbeesseensi ettt [ et (U OO
19.  Guaranty funds receivable OF ON AEPOSIL............ccviueveiciirierre e sessssesss | estesssessessesssssssssesssssses | seeressssssssssssssssssessssnses | seresessisssssessssssessessnsad (01 U
20. Electronic data processing equipment and SOfWArE...........ccccueiueeicieiencieeisetsesesesses e siesis | cressessssssssiesessesssssessesss | eeviessssssssesiessessssssssessens | seeseesessesssssessessesssesan (01 U
21.  Fumiture and equipment, including health care delivery assets (§.......... (0) 1SS ISR 14,712 | e 14,712 [ (01 U
22. Net adjustment in assets and liabilities due to foreign eXChange rates..........cooececvciieeee | v | ey | e (01 U
23. Receivables from parent, subsidiaries and affiliates............ccccoveververvcreeiieieseeeeeseeee s | ceveeieseenns 26,467,735 | coovvveeeerernnn. 91,899 | .ooviere 26,375,836 | ...ccevveneene 15,561,188
24. Health care ($.....20,085,661) and other amounts receivable.............ccc.oevereeeineieeineiieeiieeis | covereeiennns 32,393,606 | ..covrerrnen 12,289,172 | v 20,104,434 | ..o 14,763,038
25. Aggregate write-ins for other than invested assets..........c.oevecreeeiceeneseesee s | erevesiesasans 55,379,362 | ...ccovveee.. 55,379,362 | ..ovooiiieeian (01N 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ccureerrireinerieeieniiesssesesesiesesessissesssessseesssens | soveeseenes 1,154,544,198 | ......ccccoeone. 73,041,383 | .......... 1,081,502,815 | ..oovvvvenecee 910,166,675
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........ceeverereeees [ corrernerneeneensiniinnineiieieees | e | covesssseseens e [0
28, Total (LINES 26 ANA 27).........cveeevereriiriireiriseciienriseeeieeriseeesisessseesssesssesssssessssesssnssssssssnssssnesses | ooveenenes 1,154,544,198 | ................ 73,041,383 | ........... 1,081,502,815 | .............. 910,166,675

1198. Summary of remaining write-ins for Line 11 from overflow page..........ccccoeveureneneneeneneneiinees | e (1] T (01 TN (01 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 800VE)......cevevvieiicieieisceisieseesiesesesienns | eeresresssssessneeseesseenens (N R [0 OO [0 O 0
2501, Prepalid EXPENSES.........cvvueiecieciieesieisisstesessssesse s sss s ssse sttt b s ssss s ssesstensens | snsesesssiines 55,379,362 | .coocvvvveen. 55,379,362 | ..evererereerrieieeand (01 TR
2802, Rttt erenis | cebstes ettt enetes | nenss sttt enenss | seeesee et (U
2503, Rttt | eebieet sttt nnnten | enis sttt eennes | setet et (U N
2598. Summary of remaining write-ins for Line 25 from OVerflow PAge........cccvrurenrenrnneneenrensininns | ceveneessesssnssssessssssenens (0] T (0 T [0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........cooveiesireniiiisisisisiiscisssisssiseies | o 55,379,362 | ......ccccoo.... 55,379,362 | ..o, 0 i, 0




Statement as of September 30, 2016 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinSUrance CeAEA)........vvevrrrrreeeieeieesiee s | eveeiensesans 234,118,360 | ..cvvvvrrenne 14,282,155 | ............... 248,400,515 | oeveerene 192,859,069
2. Accrued medical incentive pool and bonUS @MOUNS...........cc.reererrerrineenrereeninsessesssessssees | eesesnsennesenes 32,741,008 [ ..ovvveveerereereererneireiennns | e 32,741,006 ....36,856,728
3. Unpaid claims adjustment EXPENSES...........cevireieiieriiireieiereiese s sessesessesssssnses | cevesssseesssnsees AATTATE | o000 239,782 [ e 4717258 | ..o, 3,561,735
4. Aggregate health policy reserves, including the liability of $.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........cocvvvvnerenennnenennineens [ cvrireennnnn 1,824,259 | o | e, 51,824,259 ....40,721,688
5. Aggregate life POIICY FESEIVES.........ov et ssesssssssssssessessesssssesssssssssssssssnes | ressesssssssesssssssssssnssessensses | sesssssesssssessssssssessassnssnsss | sressssssessesssssessnssessanens [0
6. Property/casualty unearned Premilm FESEIVE.........c.owuruureucueereereeeeeeeereeeesssesseeesessesssessees | ressessnsssesesssssssssssessessses | sessssseessssessssesessessssssessnsss | soeesnssessessassssssessessanens (1 RN
7. Aggregate Nealth Claim MESEIVES. ...ttt ssessssassssessessenes | restessnssssesessnssssssssessessses | sesesseesessessssesssessssssssnsss | seeesnsssssessasssssessessnens 0 [
8. Premiums received iN @dVANCE..........ccccuevieiciieeie ettt sesenses | evessesssiesans 98,407,360 | ..eovvvererereieieereeieieieees | e 98,407,360 | ..ccvvvrnne 27,709,226
9. General eXpenSeS dUE OF ACCTUEM...........cvrvivrieererereie et ssssese s sesas e senns | oevessesesseesas 20,673,011 | everveereiereeeieeeereeeieenes | cevereresienas 20,673,011 ....21,916,064
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized gains (I0SSES))......cveverrrerrereieiieiieisssseisesessesesssssesssssessnns | sessessessssessssssssssssssessesens | svesesssssssesssssssesssssssssssses | sverssssesesissessesssssssenns [0 U
10.2 Net deferred tax ability............ccocvrivereiiceee e sssessesessnes | sesvssesssssesssssssessssssessesens | sesesissessesessessesssssssnsssses | svessessesesissessesessssssenns [0 U
11. Ceded reinsurance premiums payable
12. Amounts withheld or retained for the aCCOUNt Of OETS...........c.ererrrrreierrierenineees | e | cesrresesesessessseees | s LU R
13, Remittances and items NOt allocated............ocvurrireineriereeeseeseesesresseseseens | ceeeseeseenens 2,071,172 | | cveeerrerienennns 2,071,172 | oo 2,472,733
14,
................. 10,001,311 | .ooovererrnerrrenirseeines | v 10,001,311 ] ... 10,002,081
15. Amounts due to parent, subsidiaries and affiliates.............cccuevweerrerrnrrmnecenerrereens | e 30,641,400 | ...ooovverrerecriceieerisene [ e 30,641,400 | .coovvrenn 29,170,918
16, DEIVAHVES.....ooouvereeeicirerieeeie it ess st sss s esst s ssesstinens | coesssneestsssssesssssessssnsssenes | cessesseessnesssneestssssssesssenes | nesssssssesssssenssestenens (U SRR
17, Payable fOr SECUMHES.........c.vurveririrccieri st sesesssssnnins | cesersseeseenees 3,033,664 | ..o | e, 3,033,664 | ...covorerrirnnns 4,313,350
18.  Payable for SECUMtES IBNAING.......cccuirrrrreieriirireiericcieenieeissreesiesssesiesssesssssessns | cnesssesissssssssssessssssseees | cetseseesssessesssesssessssenss | onessssssssnssssssssssnsssseness (U R
19.
........................................................................................................... (0
20. Reinsurance in unauthorized and certified ($..........0) COMPANIES........vvemveereerrrerereerneeirns [ oo [ | e (0
21.  Net adjustments in assets and liabilities due to foreign exchange rates...........cooeeeereereeeens [ e [ | e, (0
22. Liability for amounts held under UNINSUFE PlANS............ccvrirrrirrirrirnineirriniinseseessissisesssnens | seeessesessesssessnsssessssesssees | cnsenssesssssnsesssssssesssssnsses | sessessssssessessnssessnssasen (V] I 9,330,219
23.  Aggregate write-ins for other liabilities (including $.......... 0 CUITENE)...ceoeeeereeeereeereeeerneens | sreisesessnessessssneseessenns (O (O {01 R 0
24, Total liabilities (LINES 110 23)......cvrrerreerererererereeserieessssesssesssessesssssesssssesssssssssssssssssssessss | noseessessees 489,326,937 | .covvvvvrrnns 14,521,937 | oo 503,848,874 | ....ocovvveen. 380,343,437
25. Aggregate write-ins for special SUrpIUS fUNDS..........cocoerririnirrieereeee e | veeeeieeens 9.0, SO (IS 9.9, SO IS 1,000,000 | ..ccovvvreeneen. 18,874,000
26.  CommON CAPItAl STOCK.........uevivereieeieicieie sttt sa s | crenseneenas ) 9., N IR )9, GO IFTURRRTN 8,524 | oo 8,524
27.  Preferred Capital STOCK........cceiureiiecireieiseieieetsese sttt ssensenes | eeeenienens 99,0, SO [ XXX ooeveveeeeies | e | e
28.  Gross paid in and contributed SUIPIUS...........ccevcviveieieierieesetese et ssseniens | crsnsssienans ) 9.0, G I D90 RN IR 35,821,002 | .oocvvvrinee 35,821,002
29, SUIPIUS NOES.....oovcverevirceenrieesiesessesi sttt ssssnnes | senssessones ) 9.9, SR [ 9.9 ST N 18,000,000 | ..ovvvrvrrnne 24,039,572
30. Aggregate write-ins for other than special surplus funds...........ccccuvvervenienevesceicieeeens | vevviieienn, ) 9., G IR 9.9 GOSN KOO {1 U 0
31, Unassigned funds (SUMPIUS).......ccevcvieeireriiiiisrieieissiese et ssssessesssssssssenss | oevessesenns ) 9., G IR )9, G ISR 522,824,415 | oo 451,080,141
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... 0)ererereereiereereereesenes [ e 0.9, SN (IS XXX evevtreiiene [ e esesisssssissies | eevesssissse s sies s ssesaens
32.2 .....0.000 shares preferred (value included in Line 27 §.......... 0)eerererieereerreieereeseeiens | esreerenens 200, TN [ XXX oiieiereinnes | orrenrereessiesessssessensansssnss | oeressssessesssssseesessssessessens
33. Total capital and surplus (Lines 25 to 31 minus LiNg 32).........cccoeveverrreerereereieressereeienes | v, ) 9., G IS )9, R [T 577,653,941 | ..o 529,823,239
34. Total liabilities, capital and surplus (Lines 24 and 33)..........c..cccovoerrreerercersereeriercsneereenens | v, D00, ST .09 S PR 1,081,502,815 |............... 910,166,676
DETAILS OF WRITE-INS
2801, Rttt | sttt ennsnes | eeese et esstens | st (U R
2802, Rt | ieest ettt enst s | rerese sttt sstens | st (U R
2803, RSttt | Hireest ettt | renene sttt sstens | seneni et LU R
2398. Summary of remaining write-ins for Line 23 from overflow page........cccccuveureereererisiienins | coveiveieiseecesssiens 0 | vorveeveriersrreerisereenen0 [0 | e 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 @DOVE)........ccvveviiiriiiieiceiceisierenienes | cveresiiesesssessessssseneass (01 (01 U 0 s 0
2501. Appropriated Retained Earings.........ccoveiririinrinenssseeiesssssssssssseesssssesesssssssesenss | snssesssssnens ) 0.0, GO DR )%, 0, GO IR 1,000,000 | ..ooovvrrrerrrenne 1,000,000
2502. ReSEIVE fOr INSUMET FEE.......uveurirciirieerieriiereiesinesiesss it sssssssesssssnsnenes | eoeessseseenns ), 9,9, CHRIIN IO ) 0,9, SO LR RRRORRTION [P 17,874,000
2503, Rt nasies | frenessensns s neni st ennienes | ceesineni et nnnenns | serrienes st nees | sere st enees
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccceevevvverveveeeeereeiens | evenreeeee XXX | e XXX ooevvrveeenn | ceveeeeseeeeveeeiereeienend0 | e, 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @D0VE)........ccciviveereciiiierceisisessisies | covieerisinnas P00, N [ XXX | e 1,000,000 [ oo 18,874,000
3001, st enanees | frenesenssi s nensenssennsenes | ceesssnent st enensenes | sersiensse st enees | sere e eeees
3002, oottt stenansns | tnenssseesssnesssnsssnnstnestsnnes | seessrsnestnsnssnessensssensssnnes | seresneessesssensssaesssnnstensns | sessseesss e nneet st neens
3003, ettt ens st snnssns | tnsesssessssnnsssansssnnstnsstsnnes | seesssenestnnssnesteesssensssnnes | sesesnesteessennssaesssnnstnnsns | sessseesss et neean
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccovvvrrenrnnrnirnenens [ onrnrneceeed XXX e | e ) 0.9 GO (USSR O ) ISR 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @b0OVE).......cceiiieeresiiiierecsisisessisiees | cerieernineas .0, T [ 0.0, S [ {01 O 0
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STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDEN MONINS...eooveeeerrreesreieees s seess sttt esess s sess s sesssssssesssnssses | ssssssssees D0, S [ 4,289,898 |....ccooonnne KA I— 4,799,342
2. Net premium income (including §.......... 0 non-health premium iNCOME).........ccocoeeveerverversererrerens [ v ),9.% IR IR 1,978,708,431 | .......... 1,621,754,440 | .......... 2,187,715,855
3. Change in unearned premium reserves and reserve for rate Credits..........oovverrerrneneenennennes [ ceerveneens ) 0.9, G TSRS DRSSPI ISP (1,848,165)
4.  Fee-for-service (netof $.......... 0 Medical EXPENSES).......cvevvrvereiriieie st siesiss e sesssssssessenes | avsessenes XXX oeverrrinens | eeveresssssesessssesssesiesnes | cevsssesessssssssssssessesseses | eessessssssesisssesssssessessnes
B RISK TEVENUE. ..ottt ettt ss st ssensensnns | sstensnnens XXX orirrinreneen | ceereereennsinsesesssnssssessses | cevenseneesssssssnsessssessesssesss | onesneensessenssesenseessessnnes
6. Aggregate write-ins for other health care related reVENUES...........cceverveeveveiseseieiseeese s | cvverienns ) 0.0 GO (BN 1,211,106 | .ooovvvvene 1,237,444 | ................. 1,801,755
7. Aggregate write-ins for other non-health reVENUES............cc.veiurirrercieerneeeeeseeeseiesineens | sreseeseens D 0,0, T [T [ [P {01 IR 0
8. Total reVenUES (LINES 2 10 7)....cuuuurverrriecrereerireieerisesiessseessessessssessseessessssessesssssessssssssnes | cesseeenns XXX oeerenerins | cvvereennn 1,979,919,537 | .......... 1,622,991,884 | .......... 2,187,669,445
Hospital and Medical:
9. Hospital/mediCal DENEMILS..........ccirverririrciricerei st essss s eenssnees | seesssesssssssssensssesssnenens | ceseeeeons 1,305,699,940 | .......... 1,069,754,263 | .......... 1,453,276,534
10, Other ProfeSSIONal SEIVICES...........ciuiveicieieiee ettt ssse s ssssesssens | stesessssessessssesssssesssssssens | sesesesinsenes 11,919,355 | .vevnee 8,250,509 | ....cocoe.... 10,237,144
11, OULSIAE TEIEITAIS........ovoereeerirciee st sens st nnnes | wroenssesssensssesnsenessnensns | neesesseesnns 33,172,391 | oo 22,835,309 | ..coovvrrennn. 31,086,865
12.  Emergency room and OUL-Of-rEa...........c.ccueiueieriiriieiciseisieie sttt ssse s ssssssessssssenss | stesessssessessssesssssessssssens | svsesiesissenes 64,771,085 | ...coocnce. 49,981,758 | ............... 70,163,775
13, PrESCHIPHON ArUGS.....cvveevieveteietctees sttt s s st ssss s sses st sessesssbssssssssssssessens | sresssssssessessssessessssessessess | sesesnsssens 275,538,812 | ccoevueee. 220,790,056 |............. 293,202,223
14.  Aggregate write-ins for other hospital and MediCal............ccccocvvivieicieirieieeese e | e (01 U (01 TR {1 U 0
15. Incentive pool, withhold adjustments and bONUS @MOUNLS...........ccccevevcveiesiereeireieieseeseeresesreseesens L ereresissesssessesssssssssseens | seresessinsenes 38,987,535 | ..o 24,927,046 | ............... 36,583,780
16, SUbLOtal (LINES 910 15).....euuivercriieriiceinerieciseiesi sttt ssest st sssnnnns | seesssesssnessssssssessssenss (VN 1,730,089,118 | .......... 1,396,538,941 | .......... 1,894,550,321
Less:
17, Net reiNSUFANCE FECOVEIES..........rveuieriieiieiieriresiesiesiesi s sisenisens |estisssssississsssssnsesnses | convesssensieas 10,096,298 | .......coceoence 8,178,512 | ..cccoovcnenee 15,514,537
18. Total hospital and medical (LINES 16 MINUS 17)......c..cvvueiercrrieeieeeseeeieeiserese s sesesesessssessesess | sveresssssessessssessesessnns (O] I 1,719,992,820 | .......... 1,388,360,429 | .......... 1,879,035,784
19, NON-hEAItN ClAIMS (NEL).......couiveiecicieccc ettt essss b ssessas | svessesssssssssssessssssessessens | sesisssesssstessssssessessassassas | sessessssessessessssssessessnses | eessessesssssessesssssesaessnes
20. Claims adjustment expenses, including $.....25,566,045 cost containment EXPENSES............cco.e. | cerevvererereeveseeserseriens | coerreensiennsd 60,453,446 | ............... 50,016,111 | cevveverrne 70,955,130
21, General adminiStrative BXPENSES..........ccevieiurieieiseieie ettt ssesbs e sse st sssssssbssssesss | sessessesssssessssssssessessessas | evvessessenes 165,675,022 | ............. 137,169,820 | ............. 179,838,102
22. Increase in reserves for life and accident and health contracts (including
LT 0 increase in reSErves for life ONIY).......c.cocucueicieisiiicieissiessesiee s sessssssessssessens | essessesssssssssessessasssesesses | oosssesessessasssssesssssanssnses | sressensisssessenssnssessessensnss | csessessassessessassssasssassans
23.  Total underwriting deductions (Lines 18 through 22)...........c.coveevereenerenecenninreeneeenseesssessnees | 0]....... 1,946,121,288 | .......... 1,575,546,360 | .......... 2,129,829,016
24, Net underwriting gain or (10ss) (LINES 8 MINUS 23)........ccoeveevrerreiereieeseesssise e sessssssessens | essssssaas D 0.0, T ISR 33,798,249 |....ccoouvn 47445524 | .............. 57,840,429
25.  NetinvestmentinCome BAMEM...........ccovueieiieieieeie e sssessessessssese s | erevesiessssesessssesesessenses | cevessesesesns 7,593,590 | .oocvrverne 5115879 | .cooevvrre. 28,138,432
26. Netrealized capital gains (losses) less capital gains tax of §.......... 0nevevrereresessessesesssssessesssnsees |oeresssssssssesessesssssessnss | sessessassessas 1,240,445 | ..o, 170,704 [ .o 128,949
27. Netinvestment gains or (10SS€S) (LINES 25 PIUS 26)........c.evererrureerieneereereeneeseeeesessseeeessesssessesesses | sssessssssssesssssssssesessens [ I 8,834,035 | ..o 5,286,583 | ....cccovnenee 28,267,381
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
R 0) (amount charged off $.......... 0)]-rereererereeerese ettt s st nnes | srsesiieniensss st ensenssens | seesteestesste sttt stentas | eesensienssenss s enssenssenes | sestsst sttt
29. Aggregate write-ins for other iNCOME OF EXPENSES..........ccvveeveeveeeieieisetesesee s ssssesssesssenss | eeressissesesessesssssseneans (U1 I 729,197 | .o 1,251,847 | ... 5,028,543
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29).........cererrrrerrereieiseiesiessssesesessessesssssssssssesssssssessssnsens | eveesersnns ) 0.0 G SR 43,361,481 [ ..cooovvnen. 53,983,954 | ...coevuee. 91,136,353
31. Federal and foreign inCOme taxes INCUIMEM............ccoveveuriiereieiiesie s sesssssnes | aereseenes XXX oiiiiiiererens [ eereieieiisiesesisissesensns | oo ssiesesssssssesenes | ceresressesssssssssessseseessenas
32.  Netincome (10sS) (LINES 30 MINUS 31)......ciververrireereererereeieeteeiseeeiseieeeeseeesseessseesesessssessssassesssens | cenverrenns ). 0, ST [ 43,361,481 | .............. 53,983,954 | ............... 91,136,353
DETAILS OF WRITE-INS
0601, WelNESS REVENUE.........ouvvirreirrireeiceieeriessisssess s ssssesssessssssssesssssessssessnenes | sessneesnns )99, R I 1,211,106 | oo 1,237,444 | oo 1,801,755
0802, ..ot nenes | cetieninas XXX ertrvrnervinens v | oo | e s
0803, oooeeeeeereeerseer ettt nnnns | eessesenns XXX rvvvrrrreins | rmneeernnesessnsesssnnesessnnns [ eevsnnsessssnssssnssssssnssssns | sosssssnssssssnsssssnssssnneees
0698. Summary of remaining write-ins for Line 6 from overflow page........cccoeeveuereeverereeseresssesenees | cvveeienns ) 0.9 T ISR (01 (01 R 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 @bOVE)........oceeeirerireessreissressrersssie s | coesseenas D0, S 1,211,106 | .o, 1,237,444 | ..o, 1,801,755
0701, ettt nenes | ceeeeninas XXX revvirerrines | reereeeeinerieessnesnesssens | oreeesssesissssnessssssesssns | sereseeessnsssesssessesseenes
0702, oottt nnnts | eeesenenas XXX rvverrrreins | vmneeereeeesnnsesssnsesessnes [ eevennessnsnsssnssesssesssnns | soreesssssssssssssssssessnneees
0703, ottt | eeteenines XXX vrevvererrines | eeereereesermeessnesnesssens | orereessssissssssesssnessesesns | seresesesnsssmessssesssesssenes
0798. Summary of remaining write-ins for Line 7 from overflow page.........ccocoverreneeneereirneeneeneisnesneensenns | ceeneeneens ) 0.9, T IR (01 (11 U 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE)......c.curieiieirieiceieseeiesrs s siseserenens | eenrenines DS S [ (01 (1 I 0
TA0T. ettt | sreeetnens st snsesssns | crteeet et esss s st enens | seeetsess sttt | seseess et
TAD2. .ottt | crenetenn st | ertenei st ennes | sereeeess st | e nees
TA0B. Rttt | sreeetnsns st snsessnns | crteesn et sesss s st ennes | seeetsess sttt | sereess et
1498. Summary of remaining write-ins for Line 14 from overflow Page..........c.covvuveeveereeveeereeerseeieeees | ceveerieiesssesesssessenian (01 T (01 (0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......iveveviieieieieieiiississesesissieneressenees | ersssseessessssssessessesans 0 s (01 IR 0 e 0
2901, Management FEE REVENUE...........cccceveicveeeieeeeee ettt bes s ssssssessesessessnsanses | sevsesnssssssssssssessessssesseses | sevesessesssssesns 729,197 | o 1,251,847 | ..oovrre. 1,506,161
2902, VeNndor SEHIBMENL............c.ocuiviireiiececteete ettt tes st ss s s ssassesnsssesns | essetesesssesssessesessssessssnss | eeresesssssssessesesssssseseseses | soesesessesesessesessssssesensesens | eveeesesensenns 3,522,382
2003, oo R n et [ eriensseensensss st enensennes | srestenes st enstees | eenss st nesas | sesteess et
2998. Summary of remaining write-ins for Line 29 from overflow page.........cccceeeievevresieeseeeeieees | e (01 U (01 R {11 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Lin€ 29 @DOVE)........c.oveeeeveeieiessiriei i | i) 01 i, 729197 | oo, 1,251,847 | oo, 5,028,543
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PriorsYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr FEPOMING YEAT........cvveererrerrrrrrirrisresesssesesessesssssessesssssssssessessssssessesssssssssesssssessesssssessessassssssessessns | sessssssssans 529,823,237 | ...cccovvnnn. 470,588,137 | ..coovvnnvs 470,588,137
34, Netincome or (I0SS) fromM LINE 32..........cueiuiuiieieiieie ettt es bbbt es bbb sae st ssessentas | aesaessessansns 43,361,481 | ..ocouuee. 53,983,954 | ..ccovvrnne. 91,136,353
35.  Change in valuation basis of aggregate policy and ClAIM MESEIVES...........ovurirrrirrineineireieeneeneessesesssssessssssessesssssssssesssnes | eeseessssessnssssssssssssssssssnss | seseessssssssesssssssssessessansns | sessesssssssssssssssessssessssesens
36. Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0netree e sesenies | creseninians 22,285,518 | ...cevvvrnn 1,321,665 | ..coocovrrnnen. (4,054,736)
37.  Change in net unrealized foreign exchange Capital GAIN OF (I0SS)........c.ruierrerurrirnrnrieeneineiseeseresessessssesssssssessessessssssesss | erseessssessnssssssesssssssssssnss | sessessssnssessssssnsessessssses | sessesssssssssssssssesssssssssesens
38.  Change in net deferred INCOME tAX..........cvuiueiieiieieieisee ettt bbbt ss st ssess st ssssssessensans | stsssessesssssssssesssssssssnssens | sssessssssessessssssnsessessssses | sessesssssssssessssessssssessesens
39.  Change in NONAAMILEA @SSELS........c.ruuririeeieieiiece ettt ettt bttt b st enes | sreesessesiane (11,776,725)[ .....eenvnn. (16,324,346) | .............. (20,846,517)
40. Change in unauthorized and CErtified FEINSUIANCE. ...........ocueiririiieisriesse sttt esss s ssessssssnes | esssessessessssssssessssssessesss | sessssssessessessssssessessesssnns | erisssessssssssessssssssessensns
41, Change iNrBASUNY STOCK..........cveviviiecicisiieie ettt bbbttt bbb bbb sse s ssnsessessnnas | snsesissessessessssessesssssnsssses | sviesesssssessessssessessssenseses | svessessessesssessessessssssenans
42, Change iN SUMPIUS NOTES........vueverircrieesierctess ettt bt sse sttt et st s b s s s sas s s esses e bassesanbessesassnsssanssnsns | sbessesensinsans (6,039,572)| ....ovvevenn (6,000,000)] ...vvcvreneee (6,000,000)
43. Cumulative effect of changes in aCCOUNtING PrINCIPIES. .........cvuiuruiieirireireieicieese ittt sessses st ess s ssesssssanes | reusesssssesssssssssesssssssssesss [ cresessssssessessnsssessessessnes | eesessessnssssssnssnssssenssesens
44. Capital changes:

B4 PRI UMttt sttt nens | srebt sttt ees | enet ettt nent s | eertee et
44 2 Transferred from SUrPIUS (STOCK DIVIAEN)..........covueveeieriieieeee ettt sttt ses s sssse s sssssseses | sessssssssssssssssssesssssssessess | seesessessessssssessesssssssessens | seesesssssessessssessesnsensssenes
44.3 TranSTEITEA 10 SUIPIUS......cv.iveiecieiiieciieietse ettt bbbt bbbt et s st ensessesntents | ssessssessassessnssssessnsansessess | sesastessessesssessessnssnsessens | sresssssssessesinsessesnsensasaees

45.  Surplus adjustments:
A5.1 PAIA UMttt Rttt | seest sttt | enet et | cestees et
45.2 Transferred to capital (STOCK DIVIAENA).........ccrurirririririeinrie e ssesssssssssessessssssessesssssssssesssssnes | sssessessessassssssessasssnssnssess | sesessssssessesssssnsnssessansns | sessesssssssessssesssssnssessesens
45.3 Transferred from CAPIMAL..........cc.cccucueieieee sttt st en s bsessens | estsesiestestes s st essestensaenas | sestessesiessen st sententens | erestensee et
46.  Dividends t0 SIOCKNOIAETS..........c.uuiverrirrircriiircrieierissieesi ettt bbbttt snsses | rententententsestentsentsentas | eeseessessnessnessnnsssessnnssnes | sestsestsesssessensens s
47.  Aggregate write-ins for gains or (I0SSES) IN SUIPIUS........cc.ccvuvveriericieriscieissiesie ettt s s bbbt bss s ens | ersssssssssssessensssssssseseas (1 PO (V] I (1,000,000)
48. Netchange in capital and SUPIUS (LINES 34 10 47).......ccoirurirereieireieeineire ettt ettt ssssessnnses | ceseessssnsenas 47,830,702 | .ccvvvrenee. 32,981,273 | oo 59,235,100
49, Capital and surplus end of reporting period (LINE 33 PIUS 48)............cceveveereerieeirereeireieieseesissiesesisssensneessssssesenssnses | cvernsinnes 577,653,939 |............. 503,569,410 |............. 529,823,237

DETAILS OF WRITE-INS

4701. Adjustment t0 NON=INSUTANCE SUDSIAIAMY...........ccurvviveeieirieei ettt sn st s b esse s b ssssssassnssssens | ervesesessesssssessssssesnssnses | srvesiesissessesessesssssesssssnses | svesessesnsenns (1,000,000)
AT02. oottt | crbseesi et eent st senes | setetee st nen et | ereese et
AT03. RS E R RS S R R R S Rt enssnen | srtsnesinns st nn st enees | seressessenene et | sereese st
4798. Summary of remaining write-ins for Line 47 from OVerfloW PAGE.........coviieriiriniieicinene et stesssesessessssss | eessesseeessssssessssessesens (01 (01 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @D0VE)........viiiiiriiiiieiisieiisiseess s ciess s ssssssessesssssssesesssenssssssssssssenes | sessesessnsesssssssnssssesans (01 (LN (1,000,000)
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CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE............ccvcviveieiereseee ettt et ses st sssssssstensssntas | sevessnes 2,046,296,835 |.......... 1,664,796,536 | .......... 2,193,825,465
2. NetinvestMeNtINCOME. ..ot | erisesinsianes 7,805,802 | ..o 6,285,475 | ..o 28,835,629
3. Miscellaneous income...... 1,211,106 1,237,444 | ... 1,801,755
4. Total (LINES 1 HhTOUGN 3).....uiverriirerircireirieeeiee ittt snnines | eesesnis 2,055,313,743 |.......... 1,672,319,455 | .......... 2,224,462,849
5. Benefit and [0SS related PAYMENLS..........ccovuiviiiiiiieicietee ettt s bensenaens | sernsans 1,672,309,709 | .......... 1,366,493,476 | .......... 1,817,848,154
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccvcueierieieiseeneiesieienns [ cerrreesiessesiessssssseins [ resiesisesesesssssesesesssens | covssesssssssesssss s
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovveveiivrivciieieie et [ crereinaae 236,909,128 | ............. 184,407,766 | ............. 235,904,527
8.  Dividends paid t0 POIICYNOIAETS.........cveiiiiieiecieie ettt sssnsessesssensenss | ansesssssssessessnsessessessnsanses | arsesssssssessessssessesnssnseses | sovsssssessesssessessessnsansesas
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses)
10, Total (LINES 5 HOUGN 9).....ceuuviiiririiirieriieriesei st es st neses | cnsiseeees 1,909,218,837 | .......... 1,550,901,242 | .......... 2,053,752,681
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......c.coiveriiiiieieiieieeetce sttt ssse s st s ssbesans | eresaesnans 146,094,906 | ............. 121,418,213 | ............. 170,710,168
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ottt | serenstenens 167,329,751 | ... 103,140,851 | .....ccee..e. 155,496,463
12,2 SHOCKS. . cveeertreceieet ettt Rt nent s | senteent e 3,000,000 | coooreeerrireerinens 986 [ ..o 247,233
12,3 MOTAGE [0ANS.......ecvecveceieeiciseeie ettt sttt bttt s et s s s ssssssss s st essesstssessnssnsans | sessssssessssssssssessnssssessess | seesissessesstessesssssnssssessess | seessssessessessstessesnsessesanes
12,4 REAIESIALE ...k | sttt ettt | cebenei st nes | st
12,5 Other INVESIEA @SSELS........cvouureireiesciieriereie sttt enss e enenes | sresssesssnessesssessssssssnes | neesssnsssesssaessseresssenssas
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ccevcvirieicicrieiecsie s [ e | s
12.7 Miscellaneous proceeds.... ....858,003
12.8 Total investment proceeds (LINES 12.110 12.7).....ccieircrcieieieeie ettt ses s sssss s ssessessnes | svessesseses 170,329,751 | cvvveene. 103,999,840
13.  Cost of investments acquired (long-term only):
131 BOMAS .ottt | Herenntenens 177,235,988 | ............. 156,737,990 | ....coovevne. 238,111,334
13,2 SHOCKS. . rveuuvereeeraeeseeeeaeeseeess s eeess s ess s8R R e nt e | sessseentennenas 4,529,297 | covverrrnenn. 21,308,619 | .cccovvvennn. 32,747,070
13,3 MOIJAGE 0BNS......ouieiiieiic ettt b bbb bbbt s e s st enses b s tessessnsns | srebsssessessessnsassessesantessess | sresistensesesessessesessnsessens | sessssesteses st e s st en e saees
1304 REAIESIALE. ...ttt n et nentans | entnsnssessantanssessantansansns | srestensnssessensantsnsessantnes | seesressansneses st e nssentens
13.5  Other INVESIEA @SSELS........cuvurverrrirriireiicisesi ettt sss i | crbseesssenssnnsstensseentseness | neressessssensensssessienssses | sereessesss st eeeae
13.6  MisCellaneous @PPlICAtIONS...........ccevcviveiieicieisie ettt ss st bnns | crenbesssassanes 1,279,686 [ ..o ) oo
13.7 Total investments acquired (LINES 13.110 13.6).....c.cireriireierseiessee s esssssssse st ssessss s ssesssssssens | sssssssssees 183,044,971
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOES..........curerrererrurirreineieeeeeesise st sesseesesssssssssess | cressseseesessesssseessessssenees
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (12,715,220)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAI NOLES.........ceureeririecie ettt sttt b sttt | eesestessnnennes (6,039,572) | ...ovvrvnne (6,000,000)| ....vvrrvrnenee (6,000,000)
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK...........evrveeirereicieee et tesee s sssssssesssssessens | sessessssssssssssssssessssssesnss | seesessessesessessssssssssssessess | ossssssssessssssessssssessesaees
16.3 BOMOWET fUNDS......cooueceeeeiirceieiseeeis ittt sttt sensns | snestesssseesessesssenes (U4(0)] (844) | oo (652)
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIADIILIES............cc.oveverrcveieieeeeee e | e eessesesssresiens | eeresrese s ssssssessens | eesssssssesissssses s ses e seees
16.5  DiVIdENdS 10 SLOCKNOIAETS. ........couiviiiiiii bbbttt e | resbestest st sbesbesssenias | cebesssenssnnssnnssenssensbenssenes | sesbesiesb bbb
16.6  Other cash provided (APPHEA).......c.cciueveicreieeieeee ettt sa s s b s s s s s s sssssssessssssensnns |Lessssessnsnsas (6,019,525)(............... (14,973,705)( .....cooenees (4,935,715)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ .ccooveneen (12,059,867)]............... (20,974,549)]............... (10,936,367)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......cccovevecveveec | coveiinenncee 121,319,819 | oo 26,396,895 | ..coerrnnns 48,938,767
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ....ovvvvverircrisriitiiicei sttt bbbt nin | senesstssnens 301,613,520 | ....ccccenee. 252,674,753 | ..cvvvven 252,674,753
19.2 End of period (Line 18 plus Line 19.1)................ 422,933,339 279,071,648 301,613,520
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | [ [ |
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EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Med|care V|S|on Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHHOT YE&I. ..o esssessiesssssesssnens | seesisessssessessssennes A11,670 | 45,873 | oo AR X A R 10,650 | ovvvurrirerrirerirerieninenies [ | e 244 |, 101,086 [ ..o | oo
2. FIrSt QUAMET.....coeueereeeecereeeieceeeeiecsieesseesssesissesssesssees | senesessssesssessneed 476,440 | oo 85,604 ..o VLY 1754 | oo [ | o 1,206 [ .oooeeererereeneeeens 110,405 [ ..o | oo
3. S€CONA QUAMET ... rerueerreereeereeeseeesseessseesssssssssssssessssssssns | covnessssesssnesssnessaes 482,855 | ..o Y i 275,033 [ oveeverreeeereerneens 12,268 | covvorvereeeeneeeneeernseernsnens [ eerneeernenenneenseesnsesnseennees | veveensessssennesesnsenns 1,294 [ e 112,035 [ ooereerereeresneeeneeeneees | reveeseeensesnsessse s
4. Third QUAET.....ovouceericricneeriessiesessesisesssessseeseesesses | cesreseessesnsessseenes 491,076 | .ovveeeeereeeieenns 79,481 [ v 283,465 | .o 12,762 | covvevverencrenerinesesesnis e | oo 1,363 [ v 114,005 [ oo | v
5. CUIMENt YEar. ..o | e 0 L e, | i | e | | s | s | coreessiesesssesnsssssnssnssniess | s snisnienees
6. Current Year Member Months.........cooccnsrinsreenssnnnsnenssinnnnes | conseesssenssiensseens 4,289,898 |, 708,212 | .o, 2,457,692 |..ccooniiiniiniiinnes 108,554 [ ..o | e s 11,343 |, 1,004,097 | .o [
Total Member Ambulatory Encounters for Period:

7. PhYSICIAN. ..o sesssesssnens | neessessssesensenens 4,014,693 | ..o 490,265 | ..oovvervrrernnnne 1,700,176 | .ovvorveeeirireccinns 181,793 [ oo | e [ s 9,032 .o 1,833,427 | oo e
8. NON-PRYSICIAN......cvvvrererireceieeiieeeineriseesiseeessesssenseessssenens Lo 521,121 [ 63,638 [ ..o, 220,689 | ..o, 23,597 | | e L, 1472 i, 212,025 | oo L
9. TOfAl. e | s 4,535,814 ..o, 553,903 | .o, 1,920,865 |...ccoovccviirriiiennne 205,390 | .o (01 R (O 10,204 | .o, 1,845,452 | .o (O R 0
10. Hospital Patient Days INCUITEd...........coceeiiiiiiciieieiiies | i 192,456 | 11434 | 39,653 | 1,753 [ | s 211 |, 139,405 [ .o [
11, Number of Inpatient AdMISSIONS..........coviiieieiieierisiieesieies | cereeessiesssesseenesenees 33,587 |, 2,639 | . 9151 | 404 [ L | 49 [, 21,344 | oo | s
12. Health Premiums WHten ()..........vvueererreerneeernereeeeeneeenne [ eeeeeeeenennne 1,980,768,892 |.....ccocevnnen 197,987,982 |..ccovvverns 970,202,186 |....oorvvvvrnecenn 18,941,361 [ .o | e [ e 5,491,461 | .o 788,145,902 [ ...ovvveoeeecerrerereeirrreieens | oo
13. Life Premiums DIrECh.........ovvuuevereeiereeerinceiresneseseesiesenes [ coreeseenssesssneessssssesesn 0 [ | e [ e | e | sessesssnss s | e | s esssesssens | e | s
14.  Property/Casualty Premiums Wrtten...........cccooevvereeveicerieeins [vrieescceesscscceeceee 0 [ rereeieieresseiissessssienies | eresiisiesessssiesissesssssesiens | sriesesssssesie st ssesssssess | restessiesesiesssssesessssssseses | seeseesessessessesessessiessessessas | sesiestessessiessessssseesessessenses | artessiesiessessissesssssessesesiens | sreesessessiesssiessessessessessnss | srestessesesses st enes
15.  Health Premiums Eamed..........ccccorveenernmrenseenneeincrneenns [ cevneeeseennn. 1,978,708,432 |....covvvvvn. 196,510,548 |...ccovvvvnnee. 969,649,282 |......coovvvvneen. 18,941,361 [ ..o | e [ e 5,491,461 | .o 788,115,780 [ ..ovvvverreeeereriecrirreeieens | e
16.  Property/Casualty Premiums Eamed.........cccocvvunrnrnrrniinnes [ o 0 | ererrnrrrerneernsensesesnssnnees | ernrinsiesnssnsssssssssssssssens | snrsessssssesssesssssssesssnsnes | ressenssssessessnssesesssssssnses | serssesessassssssesessenssssessenss | sessessessssssessessasssesessesssnsns | arsssssesessesssssessassssssesessens | srsesessessnsessesssssessessassanes | sessensiesessessassesessessnssenes
17. Amount Paid for Provision of Health Care Services............. [ ccouverrreveene. 1,646,037,230 |....coocvvenenn 178,291,543 | .oovvevvs 768,754,730 |..oocvrvrrrens 14,124,568 | ..o | e [ 4,084,113 | .o 880,782,276 | .....cverererrerrrerirerrieriieens | cererireseiennieeesseseeseeneens
18.__Amount Incurred for Provision of Health Care Services........ | .coocnniceene. 1,730,089,117 | ..o, 196,671,321 | .o 807,768,065 ..., 14,425,934 [ ..o Lo [ 4,291,377 |, 706,932,420 ..o | e

For health premiums written: Amount of Medicare Title XVIIl exempt from state taxes or fees $.....788,145,902.




Statement as of September 30, 2016 of the Priority Health

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

1

Account

2

1-30 Days

Aging Analysis of Unpaid Claims
3

31-60 Days

4

61 -90 Days

5

91 - 120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0299999. Aggregate Accounts Not Individually Listed-Uncovered

4,728,112

0399999. Aggregate Accounts Not Individually Listed-Covered...

76,007,035

0499999, SUBLOLAIS........cvucvecieieiieici e

80,735,147

1

67,612,335

800

0599999. Unreported Claims and Other Claim Reserves

0699999, TOtal AMOUNES WINNEIA. ... .. evu sttt sst e ese st e essssssssssssessssssessessssssessessessenssessesssessessessessaess  fesssssssssessossonssessessonssessessessaessessessoessess  4e8teesesssessessessosssessessossaessessessasssessessesss  408eessessessonssessessessoessesessonssessessessanssesse  o41eetenssessessossosssessessanssessessessanssessessansse  o41essessossanssessessonssessessensansessastenssnsestes | sessessessonsssssessossansnssessanssnsssssas 53,033
0799999. Total Claims Unpaid.........cccosversrerrersrsressssssensesennes ...248,400,515
0899999. Accrued Medical INCENtIVE POOI AN BONUS AMOUNES...........c.c.ocuveveereiiiteveeectesteseetestesesseieis ovtevessesssssssesssssssesessessessessesessssssssesssss  sessessssesssssessssssssssesssssssassssssessesssossssss  sesissessessssassasssssssssssssessssassessessssassesesss  sesssessessssassesssssssasssssssasssssesssssssassessssass  svsssssssssssessssssessssossossessssosssssesssssssasses | oesessessssessossssssosssssessesissan 32,741,006
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital aNd MEAICAI)...........c.ceviireiieieieircie sttt ses s nbnsas | enbsssessestenssssessenens 109,627,730 | .ooveveereerererinienans 846,139,413 | .ovvvreirereereeerin, 2,176,981 | ..o 144,778,785 | .ooovvereeeeererin. 111,804,711 | oo 108,077,189
2. MediCare SUPPIEMENL.........cc.ciueiecieiieeisetc ettt bbb s bbbt s s st s st st saes st saessntanses | cbaessessssasssessnssassaessnes 2,192,063 |..covvrerrrirerereirennns 11,932,505 | .o 41,829 | 3,118,970 | .o 2,233,892 | ..o 2,859,432
B TR =11 [T/ P OO OO PO OO PE OT TSP 0 [
B VISION ONIY..viiiiciciccteiece ettt bbb bR b s bbb se bt s bbb b s s bbb b bbb et s bbbt s s ae s s ntebesansesesnne | nebebestesesinetesintetesensesessnsetesnsesesnns | sretesesretesisesesestete s s et et seaetessseseses | nerebeseteresesesesensetesesesessnsesesntesenss | seereresieretesietesesiesetesstesessesetesntebens | sreresesestetes et et s sttt s et nand 0 [
5. Federal Employees Health BENETtS PIAN...........cc.cccccieiiiiieisecessses st bs st st ssssssss s ssessssssessessessns | sssessisssesssssassesessessssssessesssssssssses | ssssssssssssesssssessesssssaess 6,036,940 [ ..ooovireereereeinee s [ e 1,745,563 [ ..o 0 [
6. Title XVIII = MEAICAIE. ...ttt sttt et bttt ss s s e s st s e sses st sasssantanes | seessssssssssssstansansansans 87,184,316 | ..ocovvereereerereeae. 611,956,855 | ..ooecvereereereereienin. 1,026,957 .o 95,511,432 [ oo 88,211,273 [ .o 81,922,448
T THIE XIX = IMEUICAIG. ......cvveveircisciicise ettt s bbbkt b bbb nssensne | sebssnsssssssssssesssessses st s ss s ssesssenssnssas | fasbtssstsstsssse st s s s bsessssessessssessensss | srenssenssenssenssenssnss st s ssnsssesssnnssenss | ssseessensseessenssenssenssenssenssens s st ssnns | ebsnssessens sttt (01 U
8. OHNEINEAIN.......ceceecc ettt R s R bR s b et b s s s st s s st s snns | shiestessasssssessestenssessentenseessensansansans | ehtestessinssessossensessestenseestestansanssesses | ansessiestensansesestentanssessensansenssessantas | sesessensastesessantenssestentansenssessantenss | sestessessirssessantenssestens et eestessantees {01 [PPSR TRRION
9. Health SUDLOLAI (LINES 110 8).....uucieieiecicecectc ettt bbbttt s s st es st s essssbnsesans | snsssssssssssassssssssansans 199,004,109 | .o, 1,476,065,713 | oo, 3,245,767 | oo, 245,154,750 | oovoveiiiee. 202,249,876 [ .oooooeeiicceian 192,859,069
10. Healthcare receivables (a) 27,715,823 44,420,026 5,185,959 | ..coiiveiiiieiciieinns 27,715,823 27,715,823
11, OtNEI MON-NEAIN.......ceee sttt s s s s bbbt sses s st ssnns | nestessasssessessant e s s s st st st essensnssesan | estessessess st st es st st ss st st ssessents | enssessestentns st est s s st st ssessentnns | essessentns st st st s s st b ssententens | srersenteses sttt ettt (01 U
12.  Medical incentive pools and DONUS AMOUNLS..........ceiiiiieieiiiiissseie st ssse st st esse bbb s b se st st snsessessssensessnss | snsessesssssssessesssansense 31,667,861 | .o 11,435,396 ..o, 1,262,610 | .o, 31,478,397 | .o, 32,930,471 | 36,856,729
13, T0tAIS (LINES 9-T0H 14T 2) ettt ettt ettt s eSSttt ettt ettt | fiens st st 202,956,147 | oo 1,443,081,083 [ .o 4508377 | oo 271,447,188 [ .o 207,464,524 | ..o 201,999,975
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




Statement as of September 30, 2016 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

Priority Health’s statutory-basis financial statements are prepared in accordance with the Accounting Practices and Procedures Manual published by

the National Association of Insurance Commissioners.

State of
Domicile Current Period Prior Year
NET INCOME
(1) Priority Health state basis (Page 4, Line 32, Columns 2 & 4) Mo [$ 43,361,481]$ 91,136,353
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) MI $ 43,361,481|$ 91,136,353
SURPLUS
(5) Priority Health state basis (Page 3, line 33, Columns 3 & 4) MI |$ 577,653,941 |$ 529,823,238
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) MI $ 577,653,941(% 529,823,238

C. Accounting Policy
(6) Not applicable.

D. Going Concern - No significant changes.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D. Loan-Backed Securities - NOT APPLICABLE

E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received - NOT APPLICABLE

Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs - NOT APPLICABLE

(3) Not applicable.
J. Offsetting and Netting of Assets and Liabilities - NOT APPLICABLE
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 - Derivative Instruments
No significant changes.
Note 9 - Income Taxes

No significant changes.

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes

Q10




Statement as of September 30, 2016 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 11 - Debt

In 2008, the Company obtained a $10,000,000 line of credit from Spectrum Health, its parent company, which was outstanding at September 30, 2016. The line of credit
requires interest be paid in installments and matures in September 2019. This line of credit bears interest at a floating rate based on one-month LIBOR plus 65 basis points
(1.18% at September 30, 2016).

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A Defined Benefit Plan - NOT APPLICABLE

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

In March 2016, the Company made a principal and interest payment on outstanding surplus notes in the amount of $7,571,952, decreasing the principal balance by
$6,039,572.

Note 14 - Liabilities, Contingencies and Assessments

A Contingent Commitments - NOT APPLICABLE

B. Assessments - NOT APPLICABLE

C. Gain Contingencies - NOT APPLICABLE

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - NOT APPLICABLE
E. Joint and Several Liabilities - NOT APPLICABLE

F. All Other Contingencies - NOT APPLICABLE

Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets - NOT APPLICABLE

C. Wash Sales - NOT APPLICABLE
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes.
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes

Note 20 - Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
Assets at Fair Value Level 1 Level 2 Level 3 Total
Common Stock $ 113,659,546 |$ $ $ 113,659,546
Total $ 113,659,546 |$ $ $ 113,659,546
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
$ $ $ $
Total $ $ $ $
B. Not applicable.
C. Not applicable.
D. Not Practicable to Estimate Fair Value - NOT APPLICABLE

Note 21 - Other ltems

No significant changes

NOTE 22 - Events Subsequent
No significant changes

Note 23 - Reinsurance

No significant changes.

Q10.1



Statement as of September 30, 2016 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1)

YES

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current period:
a. |Permanent ACA Risk Adjustment Program Amount
Assets
1. |Premium adjustments receivable due to ACA Risk Adjustment |$
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 141,000
3. Premium adjustments payable due to ACA Risk Adjustment 49,725,000
Operations (Revenue & Expenses)
4. |Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment 39,197,000
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 138,000
b.  [Transitional ACA Reinsurance Program
Assets
1. |Amounts recoverable for claims paid due to ACA Reinsurance $ 10,782,000
2. |Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)
3. |Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4, Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium
5. Ceded reinsurance premiums payable due to ACA Reinsurance 9,090,000
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $ 1,338,000
Operations (Revenue & Expenses)
7. |Ceded reinsurance premiums due to ACA Reinsurance $ 1,338,000
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected
payments 9,851,000
9. |ACA Reinsurance contributions — not reported as ceded premium $ 5,895,000
c.  |Temporary ACA Risk Corridors Program
Assets
1. IAccrued retrospective premium due to ACA Risk Corridors |$
Liabilities
2. |Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |
Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received) 8,000
4. Effect of ACA Risk Corridors on change in reserves for rate credits $

(3)

adjustments to prior year balance:

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for

Differences

Adjustments

Unsettled
Balances as of
the Reporting

Date

Prior Year
Accrued Less

Prior Year
Accrued Less

Received or Paid as of the
Accrued During the Prior Year| Current Period on Business
on Business Written Before | Written Before December 31 | Payments Payments | To Prior Year

December 31 of the Prior Year] of the Prior Year (Col. 1-3) (Col. 2-4) Balances

To Prior Year
Balances

Cumulative
Balance from

Prior Years

(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1 2 3 4 5 6 7

8

10

11

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable

(Payable)

Ref

Receivable

(Payable)

. |Permanent ACA Risk Adjustment Program

1.

Premium
adjustments
receivable

$

. |Premium

adjustments
(payable)

40,722,00

0 30,201,000 10,521,000

(10,539,000
)

(18,000)

. |Subtotal ACA

Permanent Risk
Adjustment
Program

40,722,00

$ $0 $ $ 30,201,000

>

$ 10,521,000 |$

(10,539,000
$)

$  (18,000)

. |Tra

nsitional ACA Reinsurance Program

. |Amounts

recoverable for
claims paid

$ 13,561,000 [$ $ 12,631,000

R

$ 930,000 [$ § 619,000

$

1,549,000 |$

. |Amounts

recoverable for
claims unpaid
(contra liability)

. |Amounts receivable

relating to
uninsured plans

. |Liabilities for

contributions
payable due to
ACA Reinsurance -
not reported as
ceded premiums

11,351,00

0 8,803,000 2,548,000

2,548,000

. |Ceded reinsurance

premiums payable

1,430,000 783,000 647,000

647,000

. |Liability for amounts

held under

Q10.2
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Statement as of September 30, 2016 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

uninsured plans

7. |Subtotal ACA $ 13,561,000 |$ 12,781
Transitional 0
Reinsurance
Program

,00

$ 12,631,000

$ 9,586,000

$ 930,000

$ 3,195,000

$

619,000

$

1,549,000

$ 3,195,000

¢. |Temporary ACA Risk Corridors Program

1. |Accrued
retrospective

premium $ 14,000 |$

$ 6,000

$ 8,000

$

(8,000)

2. |Reserve for rate
credits or policy
experience rating
refunds

3. |Subtotal ACA Risk
Corridors Program

14,000

6,000

8,000

(8,000)

d. |Total for ACA Risk
Sharing Provisions

$ 13,575,000 [$ 0

53,503,00

$ 12,637,000

$ 39,787,000 |$

938,000

$ 13,716,000

$

611,000

(10,539,000
9)

$

1,549,000

$ 3,177,000

Explanations of Adjustments

Final 2015 Settlement
Final 2015 Settlement

c-IemMmMUOw>

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period in which the estimates are revised. Such reserve
adjustments consist of restatements of claim estimates and release of any margin associated with these estimates. Reserve adjustments were unfavorable by $9.3 million
year-to-date, increasing the prior year-end claim reserve estimate of $192.9 million to $202.2 million.

Note 26 — Intercompany Pooling Arrangements
No significant changes

Note 27 -Structured Settlements

Not Applicable for Health Entities.

Note 28 — Health care receivables

No significant changes

Note 29 - Participating policies

No significant changes.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 — Anticipated Salvage and Subrogation

No significant changes.
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1.2
2.1

22
3.1

3.2
33

4.1
4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

72

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC

Company State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

NAT ]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/03/2015

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB 0cC FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]

Q

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

o

Compliance with applicable governmental laws, rules and regulations;

= 5 T &

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
)
)

o

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(

@D

) Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Q11
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Statement as of September 30, 2016 of the Priority Health

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 530,300
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol ]
11.2 Ifyes, give full and complete information relating thereto:
On deposit with the State of Michigan
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 89,480,975 103,388,932
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 89,480,975 $ 103,388,932
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Fifth Third Bank Grand Rapids, Ml
Huntington National Bank Grand Rapids, MI
Mellon Trust Pittsburgh, PA
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Prime Advisors Bloomfield, CT
N/A JP Morgan Chase New York, NY
N/A Seix Investment Advisors LLC Upper Saddle River, NJ
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]

18.2

If no, list exceptions:

Q11.1



Statement as of September 30, 2016 of the Priority Health

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 88.2 %
1.2 A&H cost containment percent 1.3 %
1.3 A&H expense percent excluding cost containment expenses 10.1 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
2.4 Ifyes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of September 30, 2016 of the Priority Health

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
7

1 2 3 5 6 7 8 9

NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified

Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Non-Affiliates
00000....... AA-9990032......... 01/01/2016 | Department of Health & Human Services.........co.vvvverrenrenrereieneennennns DC..ovvernn OTHII........... AUhOMZEd. ... [ e | e
10227....... 13-4924125.......... 09/01/2015| Munich Reinsurance AMErica, INC..........cccoveveevvcvreveeeveerreeeseeeisieenens N, SSL/AI........ AUthorzZed........ | oo [ e
10227....... 13-4924125.......... 09/01/2016| Munich Reinsurance AMerica, INC.......cccocvieieiiiriieieicisesisiienens N, SSL/AI........ Authorized........ | oo L

Q13




Statement as of September 30, 2016 of the Priority Health

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only

2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums | Considerations | Premiums 2 through 7 Contracts

Arkansas
California
Colorado
Connecticut
Delaware

9.  District of Columbia
10.  Florida

11.  Georgia

12.  Hawaii

® Nk wh =

18.  Kentucky.
19.  Louisiana

23.  Michigan
24, Minnesota...
25.  Mississippi
26. Missouri

30. New Hampshire
31.  New Jersey.

32.  New Mexico

33. New York

47. Virginia

48. Washington

49.  West Virginia

50. Wisconsin

51.  Wyoming

52.  American Samoa

54. Puerto Rico

55. U.S. Virgin Islands

56. Northern Mariana Islands
57. Canada

58. Aggregate Other alien....

59. Subtotal
60. Reporting entity contributions for

Employee Benefit Plans.........c.cccoevees [enenes XXN coiieierisiieneniines | evreniesssssessissesssnes | assseesessessesssessenes [ oessessenssesessenssnsas | oonsesssessansenssessanses | sossensesssessessansones | corsessosssesssssansan (] I
61. Total (Direct Business) (a)...1 | .1,187,131,529 |...788,145902 | .....ccccecevvrrrnes 0f.... 5,491,461 | oo (1 0 [.1,980,768,892 | .....ccoovvunnnne. 0
DETAILS OF WRITE-INS
58001. ....
58002. ....
58003.
58998. Summary of remaining write-ins
for line 58 from overflow page.........oocevveveeece | e (01 (01 I (01 I (1] I (1] IO (01 I (1] IS 0
58999. Total (Lines 58001 thru 58003 plus 58998)
(Lin€ 58 @DOVE)........ooverieeereerciiersiesisssieisnnes | avrerisisssesssnsnes (L1 I 0] i (1N I (L I [V I (V1 I [V I 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(a) Insertthe number of L responses except for Canada and Other Alien.

Q14




GO

Statement as of September 30, 2016 of the Prlorlt Health
SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Northern Michigan
Regional Health
System
38-2146751

Munson HealthCare
38-1362830

Spectrum Health System
38-3382353

1006 ) 93(9% 5.5% 0.6%
Ownership Ownérship Ownership Ownership
Priority Health .
Priority Health (MI)
Managelgcléeneﬁts, 38-2715520
383085182 NAIC-55561
100%
Ownerghip
o . Priority Health
. Priority Health Choice,
Trinity Health Plans | | PHMB Propertes Inc. (MI) 'nsurﬁﬂge(c,fﬁ? pany
382663747 38-2715620 NS P 20-1529553
i NAIC-12208
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
3383...... Priority Health............cccoooevveiecreinne 95561... | 38-2715520.. Priority Health............ccocveveeervereceieeeesseeeens [Mhci | e Spectrum Health System Ownership......... |...... 93.900 |Spectrum Health System...........ccccveveeveiernnnes L I
......................................................................................................... Munson HealthCare revenseneennnnenes | MUNSON HealthCare OWNErship......co. | eeree 8500 | cooieoiririerieseiessesssessssisssssssssessnsssssnesns | Tovnsiieinns
.......................................................................................................................................................................... Healthshare DBA The Healthshare Group......... [Ml.............. | ceccevoevennee.. | Healthshare DBA The Healthshare Group....... | Ownership......... [.ooeei0.600 | oovoiiieiiiiiecsceecssee e | Joveieis
3383...... Priority Health..........cccccocovvinininnnne 11520... | 32-0016523.. Priority Health Choice, Inc Priority Health..........cocovninncccs Ownership......... ....100.000 | Spectrum Health System..........c.ccoevevrrrrnconns | cevrrirniens
3383...... Priority Health...........cccooeevviiveieinns 12208... | 20-1529553.. Priority Health Insurance Company Priority Health..........ccccvvcvivveceicccveins Ownership......... ....100.000 |Spectrum Health System...........ccccceveevvveeenes | v,
3383...... Priority Health..........cccccoeveveeieics | e 38-2715520.. | civovvereivereries | cerviereiieinnies | ceverereississieseinnens PHMB Properties, LLC.........ccocoeveverrirerereiriens Priority Health..........ccccoovvevirieieseecceis Ownership......... ....100.000 |Spectrum Health System...........cccoeveveerievens | verriveinn.
3383...... Priority Health..........ccccoovovrenininnnnns 38-2663747.. Trinity Health Plans..........cccoovvvvnncncnnnnes Priority Health..........ccocvvrevnneercs Ownership......... ....100.000 | Spectrum Health System..........ccovervrerrirneinns | cevrvernnenns
3383...... Priority Health.............ccoeovvvrvrennn | oo 38-3085182.. Priority Health Managed Benefits, Inc. Spectrum Health System............c.ccccouovrvrinnae Ownership......... ....100.000 | Spectrum Health System..............ccccovevrvvriviveins | verrrernnnn.
Asterisk Explanation

[1

| Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; Healthshare (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of September 30, 2016 of the Priority Health

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:

* 955 6 12016 3 650000 3 =«

Q117



Statement as of September 30, 2016 of the Priority Health
Overflow Page for Write-Ins

NONE

Q18



Statement as of September 30, 2016 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........c.ocureuriireecireereieeseireeeeseesee s asessssssssesssssesssessessesssssssssanss | sesessessessssssessesssssnenns 1,075,430 [ oo 1,314,134
2. Cost of acquired:
2.1 Actual cost at time O ACQUISIIION. .........cvureririirieiecineie ettt sttt s st s st essensnssessensnns | svtssssessnssasssnssessessasssnssessantsnssnssons | sesesssssssssessasssnssnssansnssessessansnssnes
2.2 Additional investment Made after ACQUISITION. ...........ccrir ittt ettt stenses | retseesestessssssessessssssnssessassnssessestas | esssssnsesessasssssessessenssnssessensanssnssns
3. Current year Change iN ENCUMDIANCES..........vuirrerereereresesesesssseseseesessssssessessessssssessessassssssessessssssessessassssssessessssssessessasssnssessassas | snsssessessesssssessessasssnssessessnssnssesss | sessassssssessassnssnssessensnssessessanssessns
4. Total GaiN (I0SS) ON GISPOSAIS........eveurerrerrerrerresesisessesesesseesssssssssesessssssessessessssssss st asssessessesssssessessssssssssssessnssessessasssnssessassnssns | sssssssessassasssnssessasssssnssesssnssnssnssons | sesessssssessessassnssnssasssnssessessansanssnes
5. Deduct amounts rECEIVEA ON QISPOSAIS............rwurerurrereereeireessseseaseesssssesseesessessssssessessssssessessessnssessessssssssessssssssessessessssssessessuns | esesessessasssssnssessassssssessessnssessesss | sessasssssessasssssmssessassssssmssesssnssnsan
6. Total foreign exchange change in book/adjusted CaImYING VAIUE...........cc.eviuriiinreiirieineiescineisissessesesstseesessssesssessesssssesss | seessssesssssssessssssessnsssnssesssssssssnssens | sesesssssssssessnsssssessasssssessessenssssees
7. Deduct current year's other-than-temporary impairMeNt FECOGNIZEM. ........cvurerirererrireirerireieieeeeseseesesresssssessessssssessessessssesesseses | ereesesessesssssssssessessssssessessssssssesss | sessessnsssessessssssnssessesssssessessssssnsans
8. Deduct current year's depreciation 238,704
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 1,075,430
10. Deduct total nonadmitted amounts 1,075,430
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrOr YEA..........coviveveireeeiresiesie et seeieins | eerese s snes (01 U
2. Cost of acquired:
2.1 Actual coSt at tiME Of ACQUISIION. ........cvuevivereesceeeie ettt st b st bbb s s s s ssessnsnsens | sesbessessnssstessesassensessssssssssessesntanes | sesissessessnsstessessnsesssssesssssssensesneas
2.2 Additional investment made after CQUISIION.............cveucveieeiieieiee et ettt ss e
3. Capitalized deferred interest and Other..........ccovueverrrerinrnrenrireinensseieieenens
4. Accrual Of dISCOUNt..........ccuiveeeeecceeieeete ettt
5. Unrealized valuation increase (deCrease).......c..corvmenrereernernrensernernesnnerners M)
6. Total QAN (I0SS) ON GISPOSAIS........oeveurerrerirrerresereisessssesesseessssssssessesssssssssesses s ssss st s s ssessessssssessessasssessassssesssnssessessanssnssessasssnssns | svsssssessassanssnssmssasssssnssessnssnssnssons | sesesssssessesssssnssnssasssnssnssessansnnssnes
7. Deduct amounts rECEIVEA ON QISPOSAIS...........rwurererrirrereeisessssessssesssssssssessessessssssessessssssessessasssssessessssssssessassssssessessessssssessessans | sessssssessesssssessessasssnssessessnssnssesss | sessasssssessassnssessessensessessessnssnssn
8.  Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES.........cvvururrirrierrrrirerrrieeeessiressinnes [ rrerreesreressis e ssesessessssesss | eesssessssesssssssssssessesssessessessssssnsans
9. Total foreign exchange change in book value/recorded investment excluding @CCrUEM INTEFESE...........vruvreerierrerrerrerneinrereieees [ e | eerseeresseessss et ssesssesneeans
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........cuurieverurerrienrerririeeiseieessessessesssessssssessesssssesessenes | rssissssssssssssssssnssssssssssssssesssssesses | oosssssssssessassssssessesssnsssssessesssssssssas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......ccco. [ corririoiininisi i 0 s 0
12, Total VAIUGHON GIOWANCE..........coevecvecvieciiee ettt bbb a st b bbb b s sae bt saesses e bassesesanss | ohssessssissessesssenssssesssssnsensesantantens | 4retssossessssonsassesnsassen et sntensesssanes
13, SUDLOLAl (LINE 11 PIUS LINE 12)....euieeiieeieeiseiiecireteie sttt eseessstsse st st ettt st ss s st et essens e ssessensenssnssns | sesssssssessssssssssssasssnsssssassansnssees 0 ] e 0
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAN.........ccevevcveieer ettt ses st st s s sses e sssessssssssssssans | estesssssessssssssssssessssssessessssenes (01 U
2. Cost of acquired:
2.1 Actual CoSt at tiME Of ACQUISIION. ........cvueveveries ettt st st s st es s s e s ssessessnsnsens | 2estessessnsstessssessesssssssssssssessssnsanes | oesissessesessossessesessenssssesssssnsessesneas
2.2 Additional investment made after acquisition.............cccocvevevervcrrceereee o - B e | e st esens | eeteees ettt bnes
3. Capitalized deferred interest and Other..........cc.ccvvevveveveseieseeeee e NNE .........................................................................................................................
4. AcCrual Of dISCOUNL.......cveevverericiceierssisssssseeesesesssesesssnessssesssnssssesens B AN ..o | s | s ————————
5. Unrealized valuation increase (decrease)
6. Total Gain (I0SS) ON QISPOSAIS.........cvecveiveiiirerieiictes ettt bbbttt bbb s st st st st es st sbensessebanssaessnss | tevsessessssssessessstessesetensessesssssnsanes | sessssessesnssssessesssensessesesssssessesntan
7. Deduct amounts rECEIVEA ON QISPOSAIS...........ewururerirrirreeisessssissssessssssssssssessessss s ssesssssssssessesssssessessssssssessassssssessessessssssessessuns | sesssessessossssssssessassssssnssessnssnssessns | sessessssssessassssssnssassesssssessessanssnssn
8. Deduct amortization of premium and AEPIECIALION. .........c.ururirrrerrireireierse et ss st ss st st sessessesssnsssssestenes | nsssessessessssssssessassssssessessnssnssessas | sessasssssessassnssnssessensssssessessnssessns
9. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE.........c.ovuveririrrirnririeinsessiessessssesssessssssssssssessessssssessesssssssssens | nsesessessessssssessessassssssessessnssnssesss | sessessssssessassssssssessessessessessssssessn
10. Deduct current year's other-than-temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+68-7-8+9-10)........ccermrrrrrrrrrnrnrerneninessiesnssseeeseees | seereeessessnsssssssnssssssessessessssssens (01 0
12. Deduct total NONAAMIEA AMOUNLS...........c.ccviveieeictiie ettt ettt b s s s s s st ss st s ssssessesesssssesssssses | stessessssssessessssenssssssssssnsessssantantess | sostossessessnsossassessssassessessnsansesensanes
13. Statement value at end of current period (Ling 11 mMiNUS LiNE 12).......ciiiiiiiisiiseiiisissiise s ssesssssssssssssssssnsssssssssssssssnssnssns | sesssssssssssssssssssssssssssssssssansssssees 0 i 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAT.........c.cvuuvueeieiiseeieiseessessiess s esens | ceressesssessssesssssees 532,470,604 422,508,932
2. Cost of bonds and StOCKS @CGUITET..........cuucuiireiirieieiiesissie sttt sttt st st st essenssssessantas | siestessnsssssessnsssnsans 181,765,285 270,858,404
3. Accrual of discount 392,052
4. Unrealized valuation increase (decrease) (4,037,636)
5. Total gain (I0SS) ON QISPOSAIS........cverveeirerieietse sttt st ss bbbt a st s s a et st es st en s s bt en s saneaes 122,984
6. Deduct consideration for bonds and stocks disposed of 155,743,696
7. Deduct amortization Of PrEMIUM...........cccoveieveiieeiesees et st ss st ssssesssssstessssssessessssssssssessesssssssessessnsenss | seessnssssessessnsesesenssnnnses 101,009 [ wovvoieeiieiiiiiseieiinns 1,630,436
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. .........vurerrurererrieierirrieiessesessesesresssssessessssssessessessssssessesss [ ssssssssssessssssssessasssssessesssnsssssessas | oossassssssessasssnsssssassensssssessessasssessas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-748-9)........cccvvrvrrrrirrirninrnnininsnsisesssssssssssssessens | seeesnsesssssssssssssnens 566,495,075 | ..vvvverrerrirrinniens 532,470,604
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...... i snsssssssssnssssssssssssnessssssessssssnssns | sesessssssssssssassssssnees 566,495,075 [ .o, 532,470,604
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4

Non-Trading Activity

During
Current Qua

rter

5
Book/Adjusted Carrying
Value End of
First Quarter

6

Book/Adjusted Carrying
Value End of
Second Quarter

7

Book/Adjusted Carrying
Value End of

Third Q

uarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

......................... 626,251,676

........................... 10,629,937

......................... 578,602,320

............................. 4,779,195

......................... 662,522,400

........................... 34,551,933

................................ 149,404

......................... 606,470,784

........................... 35,927,337

.................................. 34,963

1
Book/Adjusted Carrying
Value Beginning
NAIC Designation of Current Quarter
BONDS
NAIC 1 (8).evvemrerrerireireriresiesiieeriesesssss s esssssesssssssesssessssssssessssenes | soresesssessseessseneens 657,269,965
NAIC 2 (). vereverrerieresrerieres et sesesssssssssssesssesssssssssessnes. | eevseresessssssnessnness 43,538,821
NAIC 3 (2).verrerreereeereeieresseeeseessssss st sesssssssssssessssssssesssssssssssssssssnssss | sesssessssmmsssnsssnsesssnnesns 151,114
NAIC 4 (2).vevrvererieeiee it sssss st sss s esstsnnss | eesssesssssssenessssesssesssens 20,081
NAIC 5 (8)..vvvnrvrrerirerierisecsiesss s seseses s ssss st ssssssssseses | sessssesssnssssessssssssssessenssessssenses
NAIC B (8)...vvveveererirreierieesieseseeseeses s sssessseess s esesssensssessessssssssnenes | etssessss e ssessssseeesees
TOtAl BONGS. ...t sns s sesssnssnsenans | crenreseesisressensenenes 700,979,981
PREFERRED STOCK
NAIC Tttt | stsbeess st
NAIC 2.ttt | stsbeess st
NAIC 3.ttt | stebees s
NAIC 4ot sest st ss st ess st st | sesssesssanessesss st asss s eesteeeen
NAIC 5ttt | sesbsess st
NAIC B...ooooeeerirceeiceiesiei sttt | strssess st
Total Preferred STOCK........vwwmrrrrerrerieeiieresnesiseriesssseseseesssessessssessses | eesssneissssssse s 0
Total Bonds and Preferred StOCK........oiiiieieiceiciseciseecsceseeseseseens | v 700,979,981

......................... 636,881,613

......................... 583,381,515

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 18....212,644,996; NAIC2§.......... 0; NAIC3S.... 0; NAIC4$

.......... 0; NAIC5$

0;

NAICGS......... 0.




Statement as of September 30, 2016 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest AConIIected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999t | s 395,881,681 | ...t )00 T [T 396,736,762 | ...covviserreiriiiseenns 2,914,372 | oo 88,806
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAN.........ccevcviveieeiciieieicieis ettt ssssssesas | sbessessssssssssessssssesesan 303,802,012 | .oevevverererereeierans 274,909,605
2. Cost of short-term investments acquired 1.861,203,588 | ..oooeeeierireienn 654,376,468
3. ACCIUAI OF QISCOUNL.......eceieeect ettt bbb bbb bbbttt ense s s bnsenas | siesssessesssestes e s bes s s saneaes TOTTT | oo 22,899
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAS..........civiieireiireiieie ettt sttt bbbttt s et en b s bbb enais

6. Deduct consideration received on disposals 067,743,015 | o 623,302,110
7. Deduct amortization Of PrEMIUM..........cueiiueieieicieie sttt ettt s bbb s s bensessenas | ebsbestesesssesse st ensansesas 1,464,070 [ ..o 2,210,816
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment rECOGNIZEA..........c.cuiviiriiiiriieieiieeie e sesse e sssssses | ossesiesessessessessnsassesssssnsessessssessessssss | sessessssessesssssssessessssessassessnsassessnsnses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11, Deduct total NONAAMItEd @MOUNLS...........c.oiuiriiriiriiiiiesii s | bttt sesessnes | seniiest s
12. Statement value at end of current period (Line 10 minus Line 11) ....395,881,682 |..ocvovevicrn 303,802,012

QSI103




Statement as of September 30, 2016 of the Priority Health

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration reCeIVE) ON AAGIIONS............c.evuiveiieiiriiciie ettt bbbt bbbt bbbt s bbb s bbb bbbt

Unrealized valuation increase/(decrease)

Total gain (loss) on termination recognized...........cccocueveevrerersrineiseresienn.

Considerations received/(paid) on terminations

AMOIEIZALION. ... ..ttt s bt b e s e85+ ee s8R e A28 E e R AR R ARttt en

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in book/adjuSted CAITYING VAIUE.............ccccueiciriiieiiieisiesise sttt bbbttt s bt

Book/adjusted carrying value at end of current period (Lines 1 +2+3+4-5+6+7 +8)

DEAUCE NONAAMILIEA BSSEES.......uvuiveereireieieie ettt s et 28R 842828 s e R Rt n s
Statement value at end of current period (LINE 9 MINUS LINE 10).......cucveieiiiiieeieieisees ettt sttt st s s ettt st s s s st sa st st es s anen
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
Book/adjusted carrying value, December 31, Prior YEar (LINE B, PHIOT YEAT)........c.wuerurereerreeereeseeeeseessssssesessessssssessessasssessessssssssessssssessessssssssessssssssessessssssessessanssessns

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c.cocveveeeneen.

3.12 Section 1, Column 15, PriOr YEar.........ccveveiverererreeieisiseeesessesesenas 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus...........cccccccuveunenee

3.14 Section 1, Column 18, PriOr YEar..........ccveveeverererrieieieiseesesereseae 0 0

Add:

Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus...........ccccccecvvee
3.22 Section 1, Column 17, prior year.........c.cceevevnnes

Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus...........ccccevvevenee.

3.24 Section 1, Column 19, prior year..........c.ccceevevennee 0 0

SUDEOLAI (LINE 3.1 MINUS LINE 3.2)......eueeieiicieteiieietetet sttt s bt s s b bs bbb s st bbb bbb sttt

Cumulative variation margin on terminated contracts during the year.

Less:

4.21  Amount used to adjust basis of hedged item...........ccccoevecreirerernnee.

4,22  AMOUNt TECOGNIZEA. ......cuevreveiieirereiie ettt nes 0

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......o.vuiveeieeiiiteie ettt st s s bt 1 b8 s b 2884 s £ bR s bRt s st bbb

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMiNAtIONS iN PIHIOM YEAI.........c..ccuiuiieiiiieie ettt bbb bbb bbbt s bbb s bbb st a st

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI............ccueverieririsiesiseie sttt nee

Book/adjusted carrying value at end of current period (Lines 1 +2+3.3-4.3-5.1-52)....cccccvvevevrvercerennns

DEAUCE NONAAMILIEA BSSELS......vuvrieeerireieieieieieeie ettt s e s s8R £ R8s e R ettt s

Statement value at end of current period (Line 6 minus Line 7)

Qsi04
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 11 12 13 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
BeginniNg INVENTOTY........coiiviiieiiiriieieiiceie e | sesessesessssessesssssssesess | sessesssssssesessssessesssssssessesssssssesse | ssessessssesessssssessens 0 | o [0 L0 TR {1 [ 0 | e [0 [0 TR 0
Add:  Opened or CqUIFEd trANSACHONS. ..............ccrurrveeeriens | eeveeerssesseeesesssssssees | evevesessssssssssssssssssesssssssssssssssseess | sesseesssesessssssssssssessse | eoseesseened NNI .............................................................................................................................................................................. (0 0
Add: Increases in replication (synthetic asset)
transactions statement value.............oocoeevreerveceees | veerennee XXX oreveivieies [ ererviessssreesssessssessssesessneses | eeesnens XXX ooieiriees [ eerevisiessse e sssessnsnees | eesnsinns XXX oorieviriens | vrevnrssseesssesessseesesesssssesenes | sensesenes 9,9, GO U PUUIRTRRRTSROTIR USROS XXX oorieeiien | e 0
Less: Closed or diSPOSEd Of traNSACHIONS............ccceiiceiiiees | e | ereriisssissse e sssesesssseses | cresssssessssesesssssesssess | seesisissessssesessssssessssssessssssessssnses | sresssissessssesessssssesssssss | neesessssesessssessssssesessssessssssesesssses | siesessssesessssssssssesessnss | nosssessssesessssesessssesessnsessssssesesssses | sevesessesessssssessssesenns 0 [ oo 0
Less: Positions disposed of for
faliNg EffECHVENESS CHILEIIA. ......c.cvvevecicieieiceceieieiiis | et | ettt s sssesseseses | ebessssessessssssesessssens | stssssssessesissessessssssessessssssssssesnss | sesissessessssssssssessessnses | nesessesiesssessessssssssssessessssessessnsens | srssssssessesssssssessessssense | essessessessssessesssssssessessssessessessnsss | ssessessesssssssessesssonss 0 [ oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value.........cccooeeeisinnnns [ onneneens )0, S PO RO [RORN XXX iirinrennes [ rmeerssessessesssessessessnssnsssessessnsnne | sesssneaas XXX ierenrrnnes [ rreseessesnessessessnssssssessessnsssesseens | seeenes XXX evereieiies Lttt | eveianns XXX eoteveeeiees | et 0
ENdiNg INVENIOMY ... snsnssessisnsnssessssnnes | cosnssesssssssssensesssenns 0 | o [0 0 ] oo [0 0 ] o (] 0 ] o [0 0 | o 0




Statement as of September 30, 2016 of the Priority Health

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4.....ouieecie ettt bbb s st bbb bbbttt

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cccouceveieevererernereiereninns

3. TOLAl (LINE 1 PIUS LINE 2)...u.vveieeiircieieiieicisste ettt s s s bbb 2424 s bR s e bbb e bbbt es

4. PartD, SECHON 1, COUMN 5.ttt bbbt bbbt

5. PartD, SECHON 1, COIUMN B........oooveiieicicie ettt st bbb s bbb

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cvueiuiveieiiesiieie sttt stesssssss s st sttt s s8Rt bbbt enn

Fair Value Check

7. PartA, Section 1, ColumN 16.........cceerrrerreeieiseieiesssiese s NONI ....................................

8. Part B, SECHON 1, COIUMN 13... .ttt bbbt ren

9. TOUAl (LINE 7 PIUS LINE 8).....ecvevieveictctese ettt e bbb a st s et s s b ee s s bbb bt s e e s b et s R b bbb et s s e b st st s sttt s bt neen

10, Part D, SECHON 1, COIUMN B.........oeeeeceeetetee ettt sttt s s bt s b ses s snts

11, Part D, SECHON 1, COIUMN ..ottt

12. Total (Line 9 MINUS LINE 10 MINUS LINE T1)...cuviviieeieteteeieteete ettt ettt et sa sttt s e s bbb bbb bbb s s e s s s st et s bt en s s ens

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......oiveeieicreee ettt ettt ettt bbb s st s bt s et s e s sses et

14, Part B, SECON 1, COIUMN 20..........c.coeieiieeieeiciete ettt ettt bbb b s bbbt s s s s sees e

15, Part D, SECHON 1, COIUMN 1. ..ottt ettt b s bbb bbb ae e b bt

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cvureierieiieeireieiieetseieiseessse e ssesssesse s s sttt s £ 8842t en

QsSl107



Statement as of September 30, 2016 of the Priority Health

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.............

. Cost of cash equivalents acquired.............ccooeuerrerersierieeriereninns

. Accrual of dISCOUN........ccoueviiiviieieie e

. Unrealized valuation increase (decrease)...........ooeuevvevrerernrunennns

. Total gain (10SS) 0N diSPOSAIS........ovvererrereerrerrireereseeseeeee e

. Deduct consideration received on disposals.............cccceceeerrirerennns

. Deduct amortization of premium..........ccoevevveeierieniereseseennne

. Total foreign exchange change in book/ adjusted carrying value..

. Deduct current year's other-than-temporary impairment reCognIzed............coeveveeiereenieeseeeeee s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvuvvrverrieeverrrreecerernenns

Deduct total nonadmitted amounts...........cccevevveieveereiesinnnnns

Statement value at end of current period (Line 10 minus Line 11)

............................................. 500,000

.......................................... 4,014,450

QSI108
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
361798  JU 2| GNMAEMABBTS......coorrircirceieiieriees ettt ses st ssssssenseninns | anissesanes 09/22/2016.... | BANK OF NEW YORK.......couriurmieimiemiieisiesiesssssssessssssessesssesssesssss s ssssssessesssssssssssssssnsssnes | sonnsesesssssssessenes 401,889 373,850 914 [
36184K HB 6| GNMAHMO226..........cooooiiriiiereiiesieeissis sttt ssissisnnes | anisnsisans 09/02/2016.... | BANK OF NEW YORK.......cooiiriiiiimeiiiesnsiieeississssssssses s it ssassssssssns | sissssssssssssssesssssssssssssssnsssesssnns | oossesssnnnes 97,279 90,479 (VN I PO
36184Q TQ 7 [GNMAHAMATEI........ooivirieriirise e .109/06/2016.... | BANK OF NEW YORK.......cooirirriiieimrimiiniieeiiessesessessssssse s sssessesssssessssssssssnes | sosenessssssssssssnenes 565,423 525,593 1,168 [ 1o
36195H HF 1| GNMA #AV6530 .109/20/2016.... | BANK OF NEW YORK 162,112 149,757 366 |1
3622A2 BW 1| GNMAHTB3653........cuieieeieieeieie et .109/07/2016.... [ BANK OF NEW YORK .......ooiuriiireiiieiiisieieiesie st ss sttt ssss s esse s ssssessessns | sssessesssssssesssssssssssssessessnssssessens | sviessssonsens 54,754 49,148 55 [T
383738 TN 7| GNMA 2003-20 MB.......cooorurrrimrermrimirmerireseseseseesssessessesssessessssssssssssssessesssssssssssssssesssesssnes | seeessssnes 09/13/2016.... | BANK OF NEW YORK.......comiermrimiimmrimisiesiessssessessssssessesseessssssss s sssesssesssssssssssssssssesssons | siossessesssesssesssesssssssssssnsssnessnes | oessesssenes 79,220 70,379 161 | 1o
38374E  BM 5| GNMA 2004-1 TE......oieuiiemiireieieiisesiseesseisse sttt issnsnnes | aniseisans 09/13/2016.... | BANK OF NEW YORK.......couuiirmiimiimiiiiieiieeissisessssssss s ss st ssssssessses | sossissssnsssnsssnses 184,765 167,587 349 1o
912810 RK 6| US TREASURY N/B.......covuiiiiiririeiieiniiisiiesiesesesisssissesssssisessessssessssessssesssesessssssssssssenss. | sovensions 09/02/2016.... | CITIGROUP/ELECTRONIC......ccuuivimiirrireinisiieisiesiiesisesessssssssess e sisesssssssssssssssesssesssesssenes | sioesesssssnsssnessnenes 261,699 250,000 374 |1
912810 RQ 3| US TREASURY N/B........ccouiriuirmerierirneisenississsssesissessesssssesssssssssessenes .108/09/2016.... | BANK OF NEW YORK.......coourirrirmiermirimeeseissessessesessssssssessesss s sssssssss s sssessssessessssssssssssssnes | sosssesssssssssnsssnenes 466,866 447,000 5,085 | 1o
912810 RS 9|US TREASURY N/B .1 08/11/2016.... | BANK OF NEW YORK 4,687,819 4,447,000 26,887 |1
912828 2A  7|US TREASURY N/B........ccourriirmeririrneeseeississesiessssessesssseesssssssssensenes .1 09/30/2016.... | BANK OF NEW YORK.......cootruuiimiererimrimesesssesssesssesesssesssessse st st sesss s sssssssessssessssssssssssnes | siesssessssssssssssnsssnesssessssessssssnns | senesssenes 11,885,410 | ..vvoneecierrrerinns 11,972,000 2,279 [ 1o
912828 2B 5{US TREASURY N/B.......oiuiiuiirciineiseisssissesse st sssssssssssessssesssssssssnses | aeissessns 09/23/2016.... | BANK OF NEW YORK.......couuiiruiimmiimiiieieiieeissisessssssss s ss st sssssnssses | sossisssssssssnsssnses 5,582,838 5,603,000 3,682 | 1o
912828  J5 0| US TREASURY N/B.......oovuiiimiiireririiiieiisiesiie st ssssssessessssesssssessssesssessssssssssssssenss. | aviessions 09/14/2016.... | BANK OF NEW YORK.......cooiuimieimirimiiiiiesiesiesisesssssesiessesssssssss s ssssessessessssssssssessssnes | sooesessssensssessnenes 1,860,651 1,835,000 5,934 | 1o
912828 P4 6| US TREASURY N/B.......ocouiiuiiicrirsiseesssisessesssesssessssisssssssse st essssssssssesssessssssssssssssnsss. | avisessns 09/02/2016.... | BANK OF NEW YORK.......couururmermmrimrieiiiesieesssesessssssesssesssesssesssss s sssssssessssssssssssssesssnes | soseisesssssssnessnnes 1,002,383 1,000,000 971 [
912828 R3  6|US TREASURY N/B........ccostiimiiiiieiiniinississiesissississississsissienes .108/03/2016.... | BANK OF NEW YORK.......ooiiiiiieiiieisieiiesisisesssisesss st sstes s ssssssessessns | sesssssssssssessssnes 1,760,999 1,743,000 5,636 | 1o
912828 WD 8|US TREASURY N/B.......ccouirimirmrieririesieissiiesiessseessenssssesesssssssessenes .108/19/2016.... | BANK OF NEW YORK.......coouirirrirmieimrimeiseisiessessssessssssssse s esssesssss s sssesssessesssssssssssssssnes | sosisessssssssssssnenes 341,422 338,000 1,282 [ 1
912828 XM 7{US TREASURY IN/B.......ocouieurimniineiseisssissessesssesssessssiss st ssssssssssessssssssssssssnsss | aeissisns 09/30/2016.... | BANK OF NEW YORK.......ccouiiruiiueimmeiiueeisessssiseesssssssssesssssssssssss s ssss st ssssssesssssssns | aessesssssssssssassssssnsssnssssesssasssns | sessssssns 11,423,483 | ..o 11,187,000 24,112 | 1o
912833 7U 8| US TREASURY STRIPS.....ccitiiiiiiiereriisisisassisrsssssssensssesssssssessssssesssssssssessssssssssssesssnsssssessssssnss | ansosssenes 08/30/2016.... | BANK OF NEW YORK......0cueruiiiirimisissssisssssssssesssssssesessssssssssssessssssssensssssssssssssssnssessssssssessssssanes | arsssessssosssssansnses 349,920 500,000 [ .oooviiiiiiiieinienee e T
0599999, TOtAl BONMAS = U.S GOVEIMMENL. ... vtereisteseessstesserss et eme e esses 0811080888888 E8 8888848488488 18R£8 £ 148 4EE844E88SEEE$£0E 40811008840 #4041 HEEE SR L4 E 84 EEEEE 1R E 1848484 E 108 L8 4EE R LR LR 818 £LE1EEE4EE 48R £EE 0L L8R4 E LA E 48Rttt | enissenas 41,168,932 | ..o 40,748,793 | oo 79,285 XXX
Bonds - All Other Government
465139 VE 0] AIDAISRAEL......cuuiiiiieiiriitissii st BANK OF NEW YORK......utuuiiieieiinssinissesssssssenssensssesssssssssssens s st essssensensssessssssnnsns | sososessssssnsssnsnssenes 425,055 500,000 T s
1099999. Total BONAS - All OtEr GOVEINIMENL............c.cvveiviieiiteteicectetectet ettt eeteteeetetesesaeteseseetesessetesesassesesesassesessssessssesesessssssessssesesssesesassess  4atstsessssesesassssssassssesesassssesassssesesassetesassesesessesetesssesessesesesesassesesseseses s setesensesetes e setesassetes s et et esanseten et etesesansetananeees 425,055 500,000 XXX
Bonds - U.S. Special R and Special A ment
3128MJ XX 3| FHLMC GOBBI3.........couuveurirermesaeisseisesiieesessssesesssssssesssessssessssssssssesssesssssssssssssssssesssesssesssas | avessessnns 08/22/2016.... | MORGANMTG........cuvvumrrmrireiseesaseisessesseees st sssse st ss st essnsnsens | sosssissssssssnessenes 1,000,580 949,261 2,030 | oo
3128MJ YM 6| FHLMC GOBT 5.t ssssssssssssas | sovessiias 07/25/2016.... | BNP-MTGS.......ocouiiririiiiinieiseiesi st | etbessestesbessensenes 1,035,391 1,000,000 2,250 |1
31292L  SL O FHLMC CO4123.......coriirierieriecieeissiesiesi st .109/26/2016.... | BANK OF NEW YORK.......coouirimriiieimrimeisisiesiessssessesssssse s ssssesssss s sssesssesssenssssssssssssssnes | sooisesssssssssssssenes 329,649 305,584 951 [
3132FC DU 6|FHLMC Z40115... .108/19/2016.... | BANK OF NEW YORK 474,823 412,217 1,580 |1
3132L7 KN 8| FHLMC VB2101......oovviirriririrerieiseisienseiesessssesensnnnes .109/09/2016.... | BANK OF NEW YORK.......cciiiuiiiiiiireriiiesiesisisssssssssssisessssssssessss s ssassessessssssessessssssessonses | sosessesssssssssosssssassessesssnsonssnss | avssesessones 71,774 72,538 105 | 1o
3132QL B4 4 [FHLMC QB30058..........ccoureuirerrirreseessesesseesseessessseesessssssse st sss s sssessssesssssssssssssen | nevesneeens 08/29/2016.... | BANK OF NEW YORK.......coouriruieimiemrieiiiessessesessesssssessessesssesssss s sssssssessessessssssssssssnsssnes | soonsssesssssssessenes 106,179 101,904 | oo | PSR
3132QS  4Y 1 [FHLMC QB3B238........ouceuueiuiiiniiiieieisee it | eeisneins 09/07/2016.... | BANK OF NEW YORK.......cooiiruiiimiiriiieieeiseeississessssssss st st ssssssesssns | stssssssssssnsssessesssssssssssnsssesssns | oessssssnnes 96,199 89,621 T0 | e,
3132QV  MX 6 [ FHLMC QB3BAT3.......couieueiiiirieriiei ettt ssennes | eeeseenins 09/09/2016.... | BANK OF NEW YORK.......cooiuimieimirimiiiiiesiesiesisesssisesiesssessssssssssse s essesssessssssssssssssssnes | sooesessssensssessnenes 283,387 264,076 381 [T
3132WD  HS 6 |FHLMC Q40240..........coorrercerrineineriesiseesseisesssssssnsnenes .107/28/2016.... | BANK OF NEW YORK.......oouiiiurirmiirmeimeiseisisessesssesisseesssssss st ssses st essssssssssssssns | sbsssessssassssnsssnnees 113,852 106,140 A2 | e,
3132WD YV O|FHLMC Q40723.........covieirriisisierssieesssessssssisnsenes .109/12/2016.... | BANK OF NEW YORK.......ouiiiiiiiiieisinieiesisesesssssssesse s sssessss sttt sssessssssesssssssnsssssessas | sesssssssssessessnens 284,346 265,086 383 |1
3132WF G4 5| FHLMC QA2018.........uceoueeeiririeeiiceseise sttt nsnsnns | eeesssnens 08/30/2016.... | BANK OF NEW YORK.......courieruieimrimiiiiiesiesssssssesssssssesssessssssssesssss s sssssssssssesssessssssssssssnsssnes | sonnsesesssssssessenes 526,551 498,510 630 [ 1o
31335A UN 6| FHLMC GB058BY.........cooeveuriiriiiiiiieicissss st | siiessiias 09/06/2016.... | BANK OF NEW YORK.......ctiuiiiiiiiiiiniiciieiesissisies sttt snsnes | etissssessesssssssssnenes 552,940 515,561 745 [T
3138L6 BN 3| FNMA HAMB2TG...........ovvirvirrirciieiineriesiesisees ittt nsenssssssns | aviesesines 07/13/2016.... | BANK OF NEW YORK.......cooiurmirimrimiiiiiesiesieseseessssssesssessesssessss s sssssssesssessssssssssensssnes | sonesesssssnsssessnenes 127,703 122,533 162 | 1o
3138LC  7C 3| FNMA HANDBOO..........vrueerireriseisesiseeisseis s stenes .1 07/11/2016.... | BANK OF NEW YORK.......coouiiuririireimeiseesissssessesessessssssse sttt ssssssssssnns | sbsssesssssnsssssssnnees 260,000 250,000 237 [T
3138BMC 2W 3| FNMA #AP8888.. .| 08/31/2016.... | BANK OF NEW YORK 116,355 111,628 121 |1
3138W9 WP 1| FNMA #AS0B53.........courverirerirceieieiesiensiesisesessenns .108/03/2016.... | BANK OF NEW YORK.......cooirimriimieimrimerieisisssesisesesseesssssse st ssssssssesssesssesssenssessssssssssssnes | sonesssssssesssnsssesssessssssnsssnessnes | sorsesssenes 64,911 60,418 AT | e,
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B13BWS  NB 1| FNMA HATADI2. ...t ssnnes | anisnsisans 09/07/2016.... | BANK OF NEW YORK.......comiiriiiiririiniissiissississssssssesssesssesssss st ssssssss s ssssssssssnns | sonsisssssnsssesssnnes 172,891 159,301 230 {1
B13BXE  ZS O [ FNMAHAVIABL........ooioeiiiierieeeee sttt | eeesenins 09/13/2016.... | BANK OF NEW YORK.......cooiurerimiemiiiisesiessesessesssssessesssessssssssss s sssssssssessesssssssssssssssnes | sonisesesssssssessenes 149,017 138,479 P I I O
3138YR T4 0| FNMA HAZOSTO0. ...ttt bbbttt | creesisenes 09/12/2016.... | BANK OF NEW YORK.......cooeiiriiimiireiiniiieiiseissisessssssessssesssesssssssss st sssssssssnns | sonsisssssnsssesssnnes 161,507 150,239 217 [T
3138YR  T6 5| FNMAHAZOST2. ...ttt | coenisenes 08/31/2016.... | BANK OF NEW YORK.......cooiiiirimiririiiiisiesiesissesssssse et sss s sssesssessessssssssssessssnes | sooesessssnssinsssnenes 163,257 156,860 170 | 1o
31393X 5K 9| FNMA 2004-36 CB........coooevrrrerriirneriesiseesssisssesesssesssessssisesssssans .108/10/2016.... | BANK OF NEW YORK.......coouiiiuiirmiemmrimeisessseessesssesisessssssessesssssss s sssssssesssesssesssssssssssssssanes | sosesssesssssssnsssssssssssssssnsssnsssns | sessnsssenes 28,688 25,000 A9 | s
31396W SF 4 |FNMA 2007-60 ZB... .109/01/2016.... | BANK OF NEW YORK ...ttt issssiessssssssesse st ssssssessesses | stessessasssessosssssassesesssssessnnses | sosmssesssssesessassnes 2,750 ...2,750 |1
313988 GT  4|FNMA 2010-129 DC......couremmrrmrimerierireeseesssise et ssesssssssssensenes .1 07/25/2016.... | BANK OF NEW YORK.......ooirimririemmrimieseissssiesisesesesssssssessesssesssssssssssessesssesssesssessssssssssnes | sonesssssssssssessesssessssssnsssnesses | oerssesssenes 63,938 60,000 L PSR
31398W  TH 1| FHLMC 3626 ME.........oouuiiiiiiriireiieeiise ittt sssssnss s ssesssnns | aeinsisnns 09/13/2016.... | BANK OF NEW YORK.......couuiirmiimiimiiiiieiieeissisessssssss s ss st ssssssessses | sossissssnsssnsssnses 116,500 100,000 P01 T I RN
3140E2  GX 3| FNMAHAZO213.......ooiiiieiiesieses ettt snssnssnenes | cniesniines 09/14/2016.... | BANK OF NEW YORK.......couiiririmirimiiiiiesiesiesisssssseesiessesss s ssssessessesssssssssssssssns | sooesessssnsssnsssnenes 503,803 463,267 927 [
3140F1  JT O [FNMAHBCSEET3 ...t ses st | neesseens 09/30/2016.... | BANK OF NEW YORK.......couuiurmieimiemrieiiiesseesssisesssssssesssesssesssesssss s sssssssssssssssssssssssssssssnes | sossisssssssssnsssnnes 373,130 346,042 154 | oo
3140F1  KJ O [FNMAHBCEBB........ccouiveireiriiiiciseriisiesie bbb | enieninns 09/14/2016.... | BANK OF NEW YORK.......couiiiriiimiireiiiissiiseissisessssises s sssesssssssss st sssssssssssnns | sossisssssnsssesssnnes 309,915 287,000 574 [ Moo
3140F2  G7 9 [FNMAHBCBSE2T.......ouveuieicrieeiciseeisesie sttt enssennins | eeesenens 08/03/2016.... | BANK OF NEW YORK.......cooiirueimrimiiisiesiessessssesssssessesssesssssessss s sssssssesssessssssssssssssssnes | sonssesesssssssessenes 288,234 272,803 186 | 1o
3140F4  LX 2 [FNMAHBCBAAT. ...ttt bbb | eeerneins 09/29/2016.... | BANK OF NEW YORK.......ouuiirmiimiimiiiiieiseesssisesssssss s s sssssssss st sssssssssnns | sossisssssssssnsssnnes 142,064 131,636 A4 e,
3140F8  H8 3 [FNMAHBDTI5A. .. ..ottt | eresenins 08/16/2016.... | BANK OF NEW YORK.......cooeiuimirimrimiiiiisiesiesissssessie st sss s sssessessessssssssssessssnes | sooesessssensssnsssenes 244,216 230,664 292 1o
3140FC NN 4| FNMA HBDABIB...........covueerrrireimeriseriseriesieees st .109/20/2016.... | BANK OF NEW YORK.......coouiiiurirmiemmrimeisseisseessesseseseessssssssesssss st ssssssssssessssssssssssssns 337,349 313,540 A18 [
314188 Q9 0|FNMA #MA2279 .109/06/2016.... | BANK OF NEW YORK 191,509 178,096 257 |1
314188 S7  2|FNMA#MA2341......oovovvricrirircnnne .108/30/2016.... | BANK OF NEW YORK.......couuiiirrirmirimrimiaseisiesiessseseseesssssse st sssessesssessssssssssens 300,619 274,225 B4 | s
73474T AP 5[PORT OF MORROW OR TRANSM FAGCS........cccmmiirimrimeriesirneisssissessssssesssesssssssssesssssssssesins | oesesseens 07/1412016.... | BOAMUNL......ocvvmiimimiieiie sttt | cbineisessnssinestenes 200,000 200,000 | .oooevenreerirrereeiseeeieneeeienes AFE s
977100 DR 4 [WISCONSIN ST GEN REV.....ccoiitiiiiiiiinisiiiisrssisseessssisssssssessssssessssssssssnssssssssssesssssssssasssssssssssess | ansesesenes 08/03/2016.... | STIFEL NICOLAUS & CO, INC......vuiiriiiirississiienississssssssssssesssensssessssssssssssssssnssssssssenssssssssessssssnnes | arsssessssosssssansnses 300,000 300,000 | .o 1
3199999. Total Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSIMENL. ... ....eurureiueiseeetatessrerseeeeseseesesseessesssesessssassessessseseseesessessesaesesseesssesses | etessssessessesassassessessessesassessesassassessessesassessesasssesessessessesestessessessesessessesassessessessesassessesaesassessessessssassessesnsassassessnsanes 9,500,027 8,914,979 13,898 XXX
Bonds - Industrial and Miscellaneous
0020BR  CM 2| ATET INC....oouvirrirrermeireisesieeisess st essss sttt | coreninnes 08/11/2016.... | BANK OF NEW YORK.......coourermirimrimiiisiesieeisseseessssssessessssessesssss s sssessessssesssssssssssssssnes | sissssssesssesssesssesssssssnsssnsssnessnes | oesssnessenes 15,517 15,000
00912X AT 1{AIR LEASE CORP......ooouuiiiriieeeieiiee it bbbt essnninnes | anisseisans 08/08/2016.... | BANK OF NEW YORK.......coorirmeiimeimeiiniesnesseessssessesssssssessesssesssssssss s ssesssesssssssssssssessssssesssans | sisssessssssssssessnsssssssssssssssnsssins | aessnsssnnes 31,571 32,000
00912X AU 8|AIR LEASE CORP........ovteimiieieiitiseisisisssie st ssen .109/26/2016.... | BANK OF NEW YORK ..ottt sessssisesss st essssssssansssnes 49,822 50,000
023771 R9 1| AMERICAN AIRLINES 16-3 AA PTT...c.ooiiiiiiiieriesiesiseesesise st sesssssssssssssssssessssens .109/19/2016.... | BANK OF NEW YORK 28,000 28,000 . |1FE...
0258M0 DX 4| AMERICAN EXPRESS CREDIT......ccovvviviiiireirnieerinsisensiesssseeenes .108/16/2016.... | BANK OF NEW YORK........ooiiiuiiriirmeimeiseiiisisssssesisessss st ss st sssssses 25,796 25,000 1FE
02665W BE 0| AMERICAN HONDA FINANCE..........coiviiiriirieiieineiiesiessssensssesssssssisessesssssssssssessssessesssesnsns | sesnesoes 07/07/2016.... | BARCLAYS AMERICAN........ccoriumirmerireririesieisssisessessssesssessssesssssssssssessesssssesssssssssesssesssesssenes | soossesssssnsssessnenes 399,600 400,000 | ..vooerererierer e L1 S
02665W BH 3| AMERICAN HONDA FINANCE.........covuuiiirrireirnrineriessesesessssisesssssssessesssssessssssssssesssesssssssns | aesneises 09/06/2016.... | BANK OF NEW YORK.......cooiurmrimeimmersseessesssessssesssessssssesssesssessssiss s st sssss s sssssssssans | sesesssssssssssesssssssssssnsssnessessnns | oesssssssesssssssesssnsssesssenes 7,976 28,000 | v AFE o
03027X AL 4| AMERICAN TOWER CORP..........ccoviriiririirieirerisissssisssssiessessssessssssssssss s ssssssessssssssssssesssnens | avsssesenes 09/28/2016.... | BANK OF NEW YORK......cceiuiiiiriieimieiiieiiseiesisisisssessssssesessss st sssssssssessasssessessnes | sessessssssessesssssesssssssssssesonsanss | ossoessasses 24,965 25,000 [ oo A =
03065D AD 9| AMCAR 2016-3 A3......ouureurimerireiseesssisssie sttt ssessensss | sesessnenes 08/03/2016.... | BANK OF NEW YORK.......ccouiermeimeemeisisiesiessssessssssssse s eessssssss s ssssesssesssssssssssssssssssnes | sosssssesssnsssesssesssssssssssnsssnessns | sessnsssenes 68,996 69,000 [ ..oovvrrerereriee s AFE e
03076C AH 9| AMERIPRISE FINANCIAL INC......couuiiimiimeiiniieiiesiesiseesss st essssssssssssessssssssssnees | soeseneses 08/08/2016.... | BANK OF NEW YORK.......ooieriiimiimiiinieseiieeisssissesssssssssse st st sssssssssssns | stssssssssssnsssessnsssssssssssnsssesssnns | oesvnsssnnes 31,966 32,000 | oo AFE s
035242 AL 0| ANHEUSER-BUSCH INBEV........cccostvimiiiiiiiinirisisssissiiesiesessesssisssiessssesssesssesssssesesssesses | svieneiones 08/31/2016.... | BANK OF NEW YORK.......cooiiiiivimiimiiimiiieiiesiseseissssiesse s sss s sssesssessssessssssssssssesssnes | sisesessesssssssnesssesssnsssnssnsssnesines | oossnssenes 78,915 75,000
037833 AS Q[ APPLE INC.....oiitmiiimeiaieeieieisees st | anisneiia 07/07/2016.... | BANK OF NEW YORK.......coouiirieimiimeiiieinesieesssissesssssssessesssssssssssss s sssss st ssssssssssans | sisssissssssssssssssessssssssssnsssnsssns | aessnsssenes 27,351 25,000
037833 CC  2[APPLE INC.....ovuiieiierieiieisisssiesssiseiens s .1 07/28/2016.... | BANK OF NEW YORK.......ouiiiiirimiiireissisesisisisssie s esessssssss st ssssssanssenes 96,865 97,000
037833 €D O APPLE INC....cooivireeirrireirrissiiesiesi st ssssssensenes .| 07/28/2016.... | BANK OF NEW YORK 51,862 52,000
05348E  AY 5| AVALONBAY COMMUNITIES........oomiemiimeiiniiieisseiseesssissssse st sssssssssssessessssssssssias .109/26/2016.... | BANK OF NEW YORK.......cooiiiuiiriimmiimeiseitsseisssse s s issssse st sttt 40,872 41,000
06051G EU 9 [BANK OF AMERICA CORP........ovvirierriniiieriesiiestesissssssssesiesssesssssssssssssse e sssesssesssssseses | necesseeens 08/04/2016.... | BANK OF NEW YORK.......cooieimrimiimiiisiesiestssessessssssesiessesssssssss s sssessessssessssssssssssssoes | sissssssesssesssesssesssnsssssssnsssnessnes | oessnessenes 78,090 75,000
06051G  FF 1 [ BANK OF AMERICA CORP........otiiiiireieiieiiesiiessssisseessssss s ess s ssesssssss s ssnsen | eeesseens 07/19/2016.... | BANK OF NEW YORK.......coouiireiimeimeiieieinesseesssissesssesssessessses st esssss s ssses st ssssssssssans | sisseissssssssssessnssssssssssssssnsssns | aesensssnnes 26,787 25,000
06051G  FM 6 | BANK OF AMERICA CORP......couiirirniieiieisiesssiessessssisessssssss s sssesssssessenss | anssesenes 07/19/2016.... | BANK OF NEW YORK.......cooeiiriiimirireiiniisesiiseississssssssessse sttt ssssssesssons | sossssssssssnssssssnsssssssssssssssenssnns | oossesssnnnes 38,023 37,000 [ oo o =
084670 BJ  6|BERKSHIRE HATHAWAY INC.......coooviviririeririirieriessiessseessessssssessesssensessssssssssessssssssesssnne | aveneraes 07/19/2016.... | BANK OF NEW YORK.......cooiermirimrimiiinisiesiesisssessesssssessesssessssssss s ssessssssenssessssssssssssssses | sionssssesssesssessesssssssnsssnsssnessnes | oessnessenes 52,880 50,000 671 |1FE




Z2'¥030

Statement as of September 30, 2016 of the Priority Health

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

10112R AW 4| BOSTON PROPERTIES LP.......cvuiiririiiiiiiiieiinsirssisissssiseissssssesssssssssssesssssessesssssssssesssssessenss | avssesenes 09/20/2016.... | BANK OF NEW YORK......ccevuuiiiiriieimieiiierisiesisisssssiesssssssesesss st essesssssssssessasssessessanes | sesessssssessesssssessssssssssssessonsanss | oseoessnsses 10,672 10,000 .55 | 2FE

10112R AY  0|BOSTON PROPERTIES LP........coouiiuiimeriiieierieisseissssesisesssssessssssssesssssssessssssssssssssssesssessns | avessessns 08/08/2016.... | BANK OF NEW YORK.......cooiemmrimiemmiimeisiesisesiseesssesssssesssessssesssssessssssssssesssssessssssssssssssesssns | sosesssnsssssssesssssssssssssssessesssns | oesssesssssssssssnsssnns 8,934 9,000 | cevoiei e 2FE s

120568 AX 8 |BUNGE LIMITED FINANCE CO.......covouirmiireiieiirsireeiseisessssssesssesssssessssssssssesssesssessssssssssssses | oevesseens 08/10/2016.... | BANK OF NEW YORK.......couuiiriimiirniiniisesieeississssssssss st ss sttt ssssssesssas | sesssssssssosssnssssnsssasssnsssesssnssnes | osssssssnsssnsssassssnsssnssnenss 6,993 27,000 | i o =

124857 AR 4 [CBS CORP.......oovimriiriieiti ettt .107/06/2016.... | BANK OF NEW YORK.......cooiiimriiieimirimiiiiesiiessesesseissssse e ssssssisss st esssssssssssssssnes | sosesessssssssesssnenes 24,588 25,000 [ oo 2FE..ins

126650 CC 2|CVS HEALTH CORP .1 09/01/2016.... | BANK OF NEW YORK 27,740 25,000 207 |2FE

126650 CD 0| CVS HEALTH CORP....coovvriiiereisceesicseieieisseeninies .109/01/2016.... [ BANK OF NEW YORK .......oiiueiuiiieiiieeieieieississie sttt st sssssessessessns | sssesssssssassessessnsnns 63,269 50,000 677 | 2FE

126802 CY 1 [CABMT 2014-2 A.....ooirrieiiieriesieeessesseiss sttt | eeessenins 09/14/2016.... | BANK OF NEW YORK.......cooiurmirimrimiiiiiesiesiesesesssssse s esssesssss s sssesssssssesssesssssssesssssssnes | sonssesssssssssessenes 140,186 | ..ovvvevvrrees 141,000 | oveoneeeerereeeeseeeeie 2 |1FE

13974M  AC O [AFIN 2016-2 A3ttt | eeisneins 07/12/2016.... | BANK OF NEW YORK.......cooiieriimmiimiiieieiiseisssissessssssss s ssesssss s ss st ssssssesssns | stsssissssssnssseesssssssssssssssnsssenssnns | oessnsssnnes 47,996 48,000 [ ..ovvveereiireeieriee e AFE .o

14040H BK 0| CAPITAL ONE FINANCIAL........tviurieeiiriiiiirristiisiiesssiessesessessssese s sssessssssssessssssesssenssns | aveessiines 07/25/2016.... | BANK OF NEW YORK.......cooiiriiimrimiiiiiiiiesisssissiisssiesiess e sssssssss st sssesssessssesssssssssssesssnes | sisesessesssesssnessenssnsssnsssnsssnesines | oersnssienes 23,915 24,000 [ oo 2FE..iins

14041N  FF 3| COMET 2016-A4 A4.. .108/18/2016.... | BANK OF NEW YORK.......ouurirrermetmirimersseisiessessesessessssssessesssssssssssss s sssessssessesssssssssssssssnes | sosssesessssssssssnenes 414,900 | oo 415,000 . |1FE...

14041IN  FG 1|COMET 2016-A5 A5.. .1 08/19/2016.... |RBCCM.....ooiiiiiiiiiiiiissie it 999,703 1,000,000 1FE...

161571 HE 7 [CHAIT 20168-A4 Ad......oomiiieiieieeies et [ 08/04/2016.... | JPM-MTGS.....ooviiieieeirrisciieiieesie st | sbsnessssnsnsesntenes 2,008,984 2,000,000 1FE

172967 KU 4 [ CITIGROUP INC......ovuuiiiiiriiieieitseeies i bbbt snisenins | eeesseins 07/18/2016.... | BANK OF NEW YORK.......cooiiriiimiiriieieieeiseeississessssssss s ssssssss st ssssssesssns | sisssisssssssssssssssssssssssssssssesssnns | oessnsssnnes 29,907 30,000 | .vveeirerireireieeee e 2FE.iiieinns

172967 KV 2 [ CITIGROUP INC......oiiiuiirriirirrieiisiissiesise st ssssssessssenssenenns | oeessenens 07/26/2016.... | BANK OF NEW YORK.......cooiuiiiimiririiiiieniesiesisessssse st esssssssss s ssssessessensssssssssessssnes | sooesessssensssessenes 152,893 | oo 153,000 | .ovouveerieerierinreieniereseeienies 2FE.ieciens

174610 AN 5[ CITIZENS FINANCIAL GROUP...........ovitiiieeimeineriseiiesiesssseesesssssse s ssessssssssssssssssssesssensns | ooeeseeens 07/25/2016.... | BANK OF NEW YORK.......coouiermeimeimmeiiseessessseesssesesssssssessses st ssse st et ssssssssssans | sesesssssssssssesssssssssssnsssnessessnns | oesssssssesssssssssssnsssssssenes 7,996 28,000 | oevei e 2FE e

20030N  BU 4| COMCAST CORP......ccomrimiiiireiiesiesisseise st ssenes .107/12/2016.... | BANK OF NEW YORK.......coouiiiriiiiiiiimissiiseeisseississsssssses s ssss s s ssse sttt ssssssns | stossisssssnsssesssnees 355,862 | ..ooovviinnes 359,000 . |1FE...

20030N BW 0| COMCAST CORP.......ccouremmrimirmerieriesessessesie st sssssssssesssenes .1 07/12/2016.... | BANK OF NEW YORK.......couuiiimriiirimrimeeieisisssesisesessesssssssessessssss s ssessssesssesssssssssssssanes | sonessssssssssssssesssessssssnsssnessnns | sessesssenes 49,940 50,000 . |1FE...

20826F AS 5[ CONOCOPHILLIPS COMPANY .......coiiuurirmeimrirreassssesssessssessssssssssssssesssssssssssssessssssssssssssasssans | oeseseeens 07/29/2016.... | BANK OF NEW YORK.......coouiireiimiimeiiieinesieesssissesssssssssssesssesssesssss st ssssssssssans | sosseessssssssssnessessssssssssssssnsssnns | aessnsssnnes 53,679 50,000 1FE

22822V AD 3| CROWN CASTLE INTL CORP.......cccvvrriririiiisirsierissiseesis s ssssssessessssssssensssssssenss. | avsssesenes 08/22/2016.... | BANK OF NEW YORK......ccevuiiiiriieimieieiiesissisesssssisssiesssssssesesss st ssesssssssssessasssessessanes | sossessssssessosssssesssssssssssessonsnnss | osssessnsses 37,989 38,000 | .o 2FE. .o

24422E  TJ 8|JOHN DEERE CAPITAL CORP........oocouiermrimeriniiienieseseesssisssssssssesssssesssssss s ssssssssssssessssssnens | avissessnns 09/06/2016.... | BANK OF NEW YORK.......coouiermiimiimeisiieiessesssssesessssssessesssssssssssss s ssssssssssessssssssssssssssssnns | sissssssssssesssesssessssssssssnsssnsssnes | sesssnsssenes 24,950 25,000 [ oo AFE o

254683 BV 6|DCENT 2016-A4 A4 .109/14/2016.... [ BANK OF NEW YORK .......oiiuriiiiieiiiieieiisisiseisse ettt st sssnsessessnssns | ovsesssssssassessessnsns 654,944 | ................ 655,000 . [1FE...

25468P DM 5| WALT DISNEY COMPANY...... .1 07/07/2016.... | BANK OF NEW YORK........ocivirririiiiiiseiisisssssesssssssesssssssss s ssssss s sss st ssssssssssasns | sesssssssssssssssssssssssssnsssessssssssnns | sesssssssssssssssosssnnes 5,874 ...6,000 1FE...

26138E AU 3|DR PEPPER SNAPPLE GROUP. .1 09/07/2016.... | BANK OF NEW YORK.......coouiiumririimmeimeisesisesssesssesissessssssss st sssssssssssesssssssesssssssssssssssnes | sonssisesssssssnsssssssssssssssnsssnnssons | sesssessseees 18,938 19,000

26441C AT 2| DUKE ENERGY CORP.......coouiirriiiiiriieiisiste sttt sssssessesssssssnsens. | rossessnns 08/09/2016.... | BANK OF NEW YORK.......cevuiiiiriiiiiniieisssiesssssseses s ssssssssssssesssssssssessssssanss | assssssessosssssonsnenes 241,401 | e 241,000

29364G  AJ 2| ENTERGY CORP.....ccotirirririiriinsiserisesssesses e ssssssssss st essssssssssssssssssesssnsnsnns | avessessnes 08/16/2016.... | BANK OF NEW YORK.......ccoiermrimeimeriisiessessssesessssssesssessssssssesssss s sssssssssssessssssssssssssssesssans | sissssssesssssssnesssessssssssssnsssnessnes | sessnsssnnes 18,957 19,000

30261IN  AE 0| FREMF 2013-K25 B........couiiieiieieiciiieiee ettt ssse s sensnns | suessesanes 07/2712016.... | BANK OF NEW YORK.......c.coiiieiiiiiiiriieieissiese ettt sss s sssessessesanes | sressssssssssssessnsanes 257173 | o 245,000 [ .ooovoreiiereeeiene s AFE e,

30295A AN 8| FREMF 2016-K722 B........ocvorrereieieriesieseicesssesesissiens .109/26/2016.... | BANK OF NEW YORK.......coouirimriiieimrimeisisiesiessssessesssssse s ssssesssss s sssesssesssenssssssssssssssnes | sooisesssssssssssssenes 159,944 160,000 477 | 2FE

31677Q BG 3| FIFTH THIRD BANK........ivuieeririeieeieeisseesssie st ssssssssssans .109/23/2016.... | BANK OF NEW YORK 228,148 224,000 1,456 |1FE...

345397 XZ 1|FORD MOTOR CREDIT CO....covvvrrereririiernrieinerneierinnens OTHAI2018.... | RAJA ..ottt | st 765,908 750,000

369550 AX 6| GENERAL DYNAMICS CORP.......cooiiereimiimerimerienisesessessssesssssessessssesssssssssssssssssssesssssssssssnens | sesssessns 08/09/2016.... | JP MORGAN..........commrimirmrrirertieeseeisesse st sss sttt ssnsnnns | sbsisesessssssnensenes 494,780 | oo 500,000 | ..oovemrirerereerenieeserieerienienes AFE e

372546 AV 3| GEORGE WASHINGTON UNIV......oiiiiiriiniiieriesiieeiseissssissssesssesessesssessssssssssesssessssisssssnses | avineinnns 07/12/2016.... | BARCLAYS AMERICAN........ccoriimiimiriniireiseeisss e sssesses st ssesssesssnnes | sossissssnsssnsssnees 250,000 | ..oovvoiennes 250,000 | ..oovvonrierieireeiseeieeiseiees AFE s

38141G RD 8| GOLDMAN SACHS GROUP INC.......cotveiriirirririeieinsiiesiesesesssesissisessessssessesessesessssssssensns | oevesenens 08/03/2016.... | BANK OF NEW YORK.......cooiiririmrimiiiiiesiesissiseissssie e sssssssss s ssesssessssessssssssssesssnes | sisesissesssesssnessesssssssnsssssssnesines | oervnssinenes 52,723 50,000 81 |1FE

38145G AG 5| GOLDMAN SACHS GROUP INC........ccuureeririrerineesssineisesiesesessseessessssians .109/22/2016.... | BANK OF NEW YORK.......coouiviuiimiirmiimeeseesisessessseeisessssssss st ss s ssse s sssesssssssssssssnns | sbsssessssassssnsssnnees 24,974 25,000 [ cooorenrerrereeree e 2FE.iiicieens

A0414L  AJ B HCP INC....ooiiiirieiice ittt .107/07/2016.... | BANK OF NEW YORK........ouriiiiiiiriieisisiiesisesesssisisesse s sssssssssssssssssessssssessssssssssessessas | sessssssssessessnsnes 20,951 20,000 135 | 2FE

42217K BF 2| WELLTOWER INC......ciuiiemiiirieriesiscesssiie et ess sttt sessssssssnsnnnss. | sosessnnes 09/01/2016.... | BANK OF NEW YORK.......cooiermrimiimerinisiesiesssessssssssessessssssesssss s sssesssessssssssssssssssssnes | sissssssesssesssesssessssssssssnsssnsssnes | sessnsssenes 39,616 37,000 395 |2FE

437076 BG 6| HOME DEPOT INC.....ooiiuuiiuniireireisseise e ssessse et ss st ssssssns st isssssnnes | soesineses 07/05/2016.... | BANK OF NEW YORK.......cooiieriiimiimeiiieieiieesississessssssss s s ssssssss st ssssssesssns | sissssssssssssssessesssssssssssnsssesssnns | oesvssssnnes 52,829 50,000 135 | 1FE

437076 BN 1| HOME DEPOT INC......ootiiuiriririeiieisieesisesiessseesessssssessssssess s ssssssessesssessssessssssssssnsss. | soessnenes 09/06/2016.... | BANK OF NEW YORK.......cooiummrimiimmiimeisiesiseseseessesssesiesssesssessssssessessssessesssssesssssssssssssessses | sosesssnsssnesssessssssssssssnsssesssessns | oesssesssisesnsssnssenns 5,934 8,000 | oo AFE o

437076 BP 6| HOME DEPOT INC.......otourreeerieiirrireesseisneiseise s isessnssans .1 09/06/2016.... | BANK OF NEW YORK.......couiiuuriuiireismeiseiseesssessesssesesseesss s sse st esssss s sss s ssesssssssnns | siessssesssasssesssssssnsssesssesssasssanss | sesssssesesssssssnsssssssesssessas 3,924 ...4,000 . |1FE...

446150 AK O|HUNTINGTON BANCSHARES..........ccccoviiririieieieirieeieieiens .108/04/2016.... | BANK OF NEW YORK.......covvrmiriiireriririeinnisirnnienns 40,938 41,000
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460146 CP 6| INTERNATIONAL PAPER CO.....cooivririireriiisirnsisissssiessssies s sssssssssesssssssssssssssssssssssessns | soesessens 08/02/2016.... | BANK OF NEW YORK.......cevuiiiiriiiiniieieisssiessssssies s ssssssssssssssssssssssessssssanss | assssssessosssssossnenes 178,327 | v 179,000 | oo 2FE..oiiiieii

46625H GY 0 [JP MORGAN CHASE & CO.....cvvumvimrireimeiiisesiessessesssss s sssessssesssessssssssssssssesssesssssssssssseses | neeeseeens 09/08/2016.... | MILLENNIUM.......ooivirririmmrimiiiessesiseeessesssesse s ssesssssssss st ssssssssesssessssssssnsssnsss. | sonesesesssssssessnnnes 265,238 | ..ovvveienne 250,000 2,417 |1FE

46625H  JL 5[ JPMORGAN CHASE & CO.....ccvvumiiniirirniiiissiiesies st sssssssssssessssssssssssansss | oevesnsins 09/23/2016.... | BANK OF NEW YORK.......cooeiiriiimiireiiniiieiiseississssssssessssesssessssss s ssse st ssssssssssns | sossisssssnsssesssnses 501,635 | ..ooverrrinnes 500,000 3,002 |1FE

501044 DE  8|KROGER CO......ootuuriiiirircriririeissise e sssssssesssesesseens .109/26/2016.... | BANK OF NEW YORK.......cooiiimriiiiimirimiiiiiisiiesiesesssisssise s ssssssss st esssssssssssssssenes | sosesessssssssesssnenes 24,919 25,000 .| 2FE...

53117C AS 1|LIBERTY PROPERTY LP .1 09/13/2016.... | BANK OF NEW YORK 15,866 16,000 2FE...

559080 AL 0|MAGELLAN MIDSTREAM PARTN .109/06/2016.... [ BANK OF NEW YORK ......oiiuriuiiieiiiiiieieieississie ettt sttt ssse s sssnsessessnssns | sssesssssssassessessnsns 26,666 27,000 . | 2FE...

577081 BA 9| MATTEL INC.....cooiriiriirierieeesceisetie sttt nsssssesssne. | aviesssons 08/02/2016.... | BANK OF NEW YORK.......cooiurmirimrimiiiiiesieeissesessssessesssesssessseessss s ssesssesssessessssssssesssnsssnes | sossesssssssssessenes 101,962 | .ovvevrvrres 102,000 | ovouveeeerrierreeerenieeeseeineien 2FE.ieens

577778 CE  1|MACYS RETAIL HLDGS INC......oiiumiireiriiieiieriesiseesssissessssssss st ssssssssssssesssssssasssssssenses. | aeeseisnns 09/29/2016.... | BANK OF NEW YORK.......oouiirmiiimiimeisieseiseeisssisesssssss s sssssssss st ssssssesssns | stssssssssssnsssessnesssssssssssnsssesssnns | oesvnsssnnes 11,111 10,000 147 | 2FE

58769B AD 6 |MERCEDES-BENZ AUTO......cciiuuiiirieiirriiieiisiesiiessesssessssessssssssssessesssssesssssssssessesssesssnes | aveeesiones 09/09/2016.... | BANK OF NEW YORK.......cooiuiieimiiriiiiiesieriesisesssssesisesssesssssssss s ssssessessesssssssssssssssnes | sooesessssensssnessenes 130,984 | ..o 131,000 | oo L S

59562V AM 9 |BERKSHIRE HATHAWAY ENERGY.... .109/22/2016.... | BANK OF NEW YORK.......couurimrirmiermieimeiseissessessesesessssssessesssssssssssss s ssssssssessenssssssssssssssnes | sosssesessasssssssnenes 426,669 322,000 9,642 | 1FE

61761) 3R 8 |MORGAN STANLEY. .107/21/2016.... | BANK OF NEW YORK 563,225 566,000 .22 [1FE

61763Q AS 0 [MSC 2014-CPT AM.....couiiurimnirierirsiseessesse s eees s ssessssessssssssssssses .109/08/2016.... | BANK OF NEW YORK.......coouirirrirmeimeimeesisiessessseseseesssssessesssessssssssssssssessssesssesssasssssssssssnes | sonssessssssssssssnenes 111,247 105,000 123 | 1FE

B547TX  AC 8| NALT 2016-B AZB.........coeiuiieciiiiieireise sttt snssninnns | anisssinnns 09/13/2016.... | BANK OF NEW YORK.......couuiiriimmiimiiitieisseissisesssssss s s st ssssssssssnns | sonsisssssnsssnsssnses 345,000 | ..ovvvcrennes 345,000 [ ..o AFE s

B7066G AE 4 [NVIDIA CORP.......ovviriiriiiieiierie ettt | ecesenins 09/13/2016.... | BANK OF NEW YORK.......cooiiiuieimiriiiiiiesiesiesiseisssssesiesssesss s sssesssessesssssssssssnsssnes | sooesessssenssinessenes 146,700 | oo 147,000 | ovouveerieerierieeeeniereseienies 2FE.ieciens

68389X  BK 0| ORACLE CORP........coouuiiriireeineiseiiesiie st es sttt | anisssssnns 09/09/2016.... | BANK OF NEW YORK.......coouiermrimeimeesieiessessssesessssssessse s ssssssss s sssssssessesssssssssssssssesssnes | sisssessesssesssesssessssssssssnsssnsssnes | sessnsssenes 23,080 23,000 69 | 1FE

68389X  BL 8| ORACLE CORP........coooeiiiiiiiiiissicieiis s .108/30/2016.... | BANK OF NEW YORK........ooriiuiiiriniieisisieiesissisesssssisss sttt sstes s sssssssssessas | sessssssssnessessnssns 50,492 50,000 183 | 1FE

743315 AR 4| PROGRESSIVE CORP.......ccovturirirrierierisaisnisesisesiesssensessssssssssens .108/22/2016.... | BANK OF NEW YORK.......coouiiirrirmieimrimiseisiessessssessessssse st ssssss s ssessenssssssssssssssnes | sosisessssssssssssnenes 19,993 20,000 [ oo AFE o

743756 AB 4| PROVIDENCE ST JOSEPH HLTH OBL.......ccoiveuuiiuiererinieseesnsissessssesssssesssssssessssssssssesssssesns | seiossesns 09/20/2016.... | BANK OF NEW YORK.......coouieriiimiemeiieieinesieessssissessssssssssesssssssssssss s ssses st ssssssssssans | stsssissssssssssessessssssssssssssnsssns | aessnsssenes 14,000 14,000 [ .oocevneererierieeeeeeesieeeieees AFE s

828807 CR 6| SIMON PROPERTY GROUP LP.......ccoiiiiiiiieiiiseiesisisisiesssssssssesssssssssssssssessessssssassessens | aesesesenes 08/17/2016.... | BANK OF NEW YORK.......cocouiiueieiiriiieeiie ettt ssse st sss e ssssassssssssens | stesssssssssssssessssssssssessessssssensesss | sosssessssones 27,342 25,000 .55 |1FE

842400 GE 7|SOUTHERN CALIFORNIA ED........ccoouiiriiirimeineiisssiessessssssisessssssssssesssessssesssssssesssssssssssnsns | aveseenns 08/11/2016.... | US BANK......ccouiireimeireiiesise st | sbssisessnssinentenes 529,510 | wooovvrrrennne 500,000 750 |1FE

8426EP AA 6 [SOUTHERN CO GAS CAPITAL......coririierieiieieieiesisie e snes .109/08/2016.... | BANK OF NEW YORK.......cotiiiiiiiiiiciiiiseiisiisisessssssssssse st esss bt sssssss s esssssessssas | stesssessasssessesssssesssssnsssssessnnses | sesesssssssssssssssossessesssens 9,992 10,000

844895 AX 0|SOUTHWEST GAS CORP .1 09/26/2016.... | BANK OF NEW YORK 21,934 22,000

857477 AV 5|STATE STREET CORP........cccomrirririeireineiiesiesisessssisessssssssseees .109/21/2016.... | BANK OF NEW YORK.......coouiiuririermieimeiseesisessesssesissessssssse sttt ssssssssssnns | sbsssessssnsssssssnnees 25,203 25,000 172 | 1FE

86765B AT 6| SUNOCO LOGISTICS PARTNER.........vvivririireriiieiiesisisssiesissssssesse s ssssesesssssssssssesenss | avsssesenes 07/07/2016.... | BANK OF NEW YORK......ccevuiiiirrieimiiieierissisesssssissiesssssssesessss st ssssssessesssssssssessasssessessanes | sesessssssessesssssessssssssssssessonsanss | osseessssses 11,964 12,000 [ oo 2FE. .o

87165B AL 7| SYNCHRONY FINANCIAL.......coouivrerireirrinsinesiesiseesesssss s ssesssessesssssssssssssssenssessssessssissens | avessessnns 08/01/2016.... | BANK OF NEW YORK.......coouierueimiimeeiiieiessessssesesssssse s ssesssss s sssssssess s ssssssesssnes | sisssssesssnsssesssessssssssssnsssnsssnns | sessnsssenes 48,813 49,000

883556 BR 2| THERMO FISHER SCIENTIFIC.......ccoiiieieiecieieicieiseee et sssssssssssssssssssessessssssessens | avsessennes 09/14/2016.... | BANK OF NEW YORK.......c.coiiieimiiiiiieiie sttt bttt sss st sse s sssssssessessens | stesssssssssssssesssssssssessesessssessesss | soesessssones 14,818 15,000

887315 AM 1| HISTORIC TW INC......covirmirirririerieiesriesieseeesssissessessesss st esessesessens .108/25/2016.... | BANK OF NEW YORK.......oouirirriimieimrimeiseisiesiesssesessssssssse s esssss s sssessssessesssssssssssssssnes | sosisessssssssssssnenes 43,635 32,000

90265E AL 4| UDR INC.....ovvvmerierireereninsiseniesieessessseisessenians .1 08/16/2016.... | BANK OF NEW YORK 32,000 32,000

91159H HK 9| US BANCORP......ctieeririciriiriesisisisssiensi e nsen .109/23/2016.... | BANK OF NEW YORK........ociiiiiiiiieisisiiesisisesssssises e ssssss e s sssesssssssssssessssssessssssssssssessas | sossssssssessesssenes 456,220 | .oovceiinne 424,000 721 |1FE

91159H  HL 7| US BANCORP.........ccoueimiriiiieiiesiseeseesesse sttt sssnsennns | cosesssnes 09/23/2016.... | BANK OF NEW YORK.......couriruieimrimiiisiesiessesesesssssssessesssessssesssss s sssssssessessssssssssssssssnes | sonssesesssssssessenes 112,289 | v 109,000 420 [1FE

91159H HM 5 US BANCORP........cooiimiiiiieiieiiseis st s s bbbt | coeeniienes 08/10/20716.... | US BANK.......oouitriimeiieieseiseeisesis st bs st | chiebs ettt s bbb ssbsenies | cesesssns s sseentenes 1,041,340 1,000,000 9,386 | 1FE

91159H  HN 3| US BANCORP........coouriuiiiiiiiieeiereseiesie st | corerinnes 07/19/2016.... | BANK OF NEW YORK.......coouiirmirimiieiiiiieiiesississeissssie s sss s sssessessssessssssssssesssnes | sisssissssssesssesssenssnsssnsssssssnesines | oorsnssienes 24,817 25,000 [ oo AFE s

913017 BZ 1|UNITED TECHNOLOGIES CORP........ccoevurremrrrerrreireenns .1 09/27/2016.... | BANK OF NEW YORK.......cooiiiuiiriimmeimeisesiesisesssesissessssssss st ssssss s sssssss st esssssssssssssssnes | sosssissssssssssnssssssssssssssnsssnsssons | sessnssseees 10,064 10,000 .29 | 2FE

91830M  AA 4| VNDO 2013-PENN A......ooiiiieiriiciseieiesssiesssisssess e .107/12/2016.... | BANK OF NEW YORK........coriiitiiiiiieirisieiesisesesssssssesse s sssessss s sssesssssssssssssessssssesssssssssessessas | sessssssssessessnsnes 178,045 | ..o 165,000 244 (1FE

92343V BY 9| VERIZON COMMUNICATIONS........ccooeeuermerimririeseesssisessesssesssenssssssssssssssesssesssssssssssssssssssns | aesssessns 07/20/2016.... | BANK OF NEW YORK.......cooiermerimeimerisisiesiessssessssssessessessesssssssss s ssssssssesssssssssssssssssssnes | sissssssesssnsssesssessssssssssnsssnssses | sessnsssenes 55,606 50,000

92343V CX 0| VERIZON COMMUNICATIONS........coouimuiimiimerirriseeissisessessses s ssssssssssssssesssssssssssssssssins | avissisnns 07/20/2016.... | BANK OF NEW YORK.......couuiiruiirmiimeisiesnsiseeississessssss s s st ssssssesssns | stsssessssssssssessnssssssssssssssssesssnns | oesvnsssonses 53,394 50,000

92343V DC 5| VERIZON COMMUNICATIONS........ccoorrumirmerirerirresiessssssessesssesssesssessesssssssesssesssssssssssssssssessns | aeesessnes 07/27/2016.... | BANK OF NEW YORK.......cooiirmirimrimiiiiiesiesieseseessssssesssessesss s sssesssesssesssssssssssssssnes | sonesesssssssssessnenes 301,840 | ..oovvcrennes 302,000

92343V DD 3|VERIZON COMMUNICATIONS.........coerumermerinerireisseineisessessssessssessesssssans .1 07/2712016.... | BANK OF NEW YORK.......coouiiiuiirmeimmeimeisestesssessses s sssssss st ssssss st sssesssssisssssssssnes | stsssisssssssssnssssssssssssssnsssnnssns | sesssesssenes 19,949 20,000

92553P BB 7|VIACOM INC .109/29/2016.... | BANK OF NEW YORK 141,263 142,000

92890N AW 9| WFRBS 2012-C10 AS......oouivurirerireerrieeissesiesieseseesssesessssssensenes .109/23/2016.... | BANK OF NEW YORK.......oouiiirriiieimrimiseisiesiessssessesssssse st ssssssessssessesssssssssssssssnes | sonisessssssssssssnenes 307,557 295,000 1FE
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92936Y AH 4| WFRBS 2012-C8 AFL......coiiiiiiirieieisiieiesisissesesie st ssss e nsssssssenes | avssssenes 09/27/2016.... | BANK OF NEW YORK.........coeieriiiiiiieiie ettt st sss s ssssessessssanes | sressssssssssssessnsanes 467,325 465,000 277 |1FE

931427 AP 3| WALGREENS BOOTS ALLIANGE...........ccevuivirireiririssisesssssssenssesessessssssssssessssesssesssesssssssesses | avesensns 08/03/2016.... | BANK OF NEW YORK.......coooiermeimiimriniriesieessseseessssssessessesssesssss s ssssssessssssssssssssssssnes | sissssssesssnsssesssesssssssssssnsssnsssns | sessnessenes 51,514 50,000 270 |2FE

96949L  AB 1| WILLIAMS PARTNERS LP......cotiiiiiriiriieiieiseisssiies s sesesssssssse s sssesssesssssisssssssssssssesssns | svinsisns 07/08/2016.... | BANK OF NEW YORK.......cooiiiriiiiiriiiiissiiseisssissssssssses sttt ssassssssssns | stsssssssssssssssssssssssssssssnsssesssnns | oossesssnnnes 58,691 62,000 813 | 2FE

981464  FJ 4| WFNMT 2016-A A...ocoomiirirriiiissiiesienisseiss st sessss s ssesssesssssienns | aoveseions 07/19/2016.... | RBCCM.....couiiriiriiriiiieiiesiseseissie sttt | ciorisesiesssinenienes 1,499,556 1,500,000 [ ..o L S

981464 FP 0| WFNMT 2016-B A. ...ttt .1 09/14/2016.... | BANK OF NEW YORK.......coouiriurirmeemmeimeissessseessesssesessesssssssssesssss st ssssssssssessssssssssnsssns 269,961 270,000

98161F AD 7 |WOLS 2016-A A3. .107/12/2016.... | BANK OF NEW YORK 166,979 167,000

98161P AD 5| WOART 2016-B A3.......ccvvrrerieimeriirieriesieseseesse et enessessssens .109/07/2016.... | BANK OF NEW YORK.......cooiriururmiemmrimimneismesiessesessessssssessessses st ssseessesssesssssssssssns 140,964 141,000

06367T HQ 6 [BANK OF MONTREAL......c.itimiiiiineiieniesiseesssise st ssssisns [ 07/13/2016.... | BANK OF NEW YORK.......couuiiriiiiimeiiieineiieeississessssss s ssssssss st sssssssssssns | stsssissssssssssesssssssssssssssssssenssnns | oessnsssonses 97,906 98,000 [ ..oovverirrereireiei e AFE .o

78012K RK 5| ROYAL BANK OF CANADA.........ccccvmrimrmieniririrnirienienns [ 07/25/2016.... | BANK OF NEW YORK.......cooiiriiimrimiiiiiiiiesisssissiisssiesiess e sssssssss st sssesssessssesssssssssssesssnes | sisesessesssesssnessenssnsssnsssnsssnesines | oersnssienes 49,943 50,000 | .oveurirrireeinieienienienieeens L S

89114Q B6 4| TORONTO-DOMINION BANK.......oovumiermrimirmerisessesssiseessssse st ssessssssenssssssssan [ 09/08/2016.... | TDEC.......couvuuuremuereseeseessesssseeseesssesssesssesss ettt ensnnes | stsssissssssssnessenes 503,680 500,000 1,215 [1FE s

891160 MJ 9| TORONTO-DOMINION BANK......cootiririiiririierineieiiesisisesie st | 09/23/2016.... | BANK OF NEW YORK.........coiiieiiiiiiisiieieiciesieieisesss ettt ssssessessnsanes | sresssssssssssssessnsanes 129,915 130,000 .88 [1FE

00507U AT 8| ACTAVIS FUNDING SCS.......ccooorrerrrrimerierirneesensseisessessssesssesesssenns R 08/31/2016.... | BANK OF NEW YORK.......ccoiermrimeimeriiriesiesssssesessssssssessessesssssssss s ssssssssesssesssssssssssssssssssnes | sissssssssssnsssesssesssssssssssnsssnessns | sessnessenes 30,133 28,000 605 |2FE

05565Q DD 7 [BP CAPITAL MARKETS PLC.......cooomiiimiieirniineiiesiesiseesssesesssssssssenes R 09/13/2016.... | BANK OF NEW YORK.......coouiirmiiriimeiieieieeiieesississesssssses sttt ssssssssssns | sisssissssssnssseessnesssssssssssnsssesssnns | oessnsssnnes 77,000 77,000 [ oo AFE s

36164Q 6M 5[ GE CAPITAL INTL FUNDING........cooiiiiiiieririieinrissiiesie st sesesseesssens R 08/04/20716.... | US BANK.......oomiiirririiiiiiiiesiseistesiessie sttt | cirenisesiesssinenienes 547,290 500,000 3,935 | 1FE

36164Q NA 2| GE CAPITAL INTL FUNDING.......cooiiiurimerirrireesseisesssssesssesssssessssssssssss st sssssssesssees R 07/01/2016.... | EXCHANGE..........ooivireriieireiiieieessie st 229,000 229,000 1,293 [1FE i

404280 AN 9| HSBC HOLDINGS PLC.......ccomiiiiiiirinrieresiseiesissisesessss s esssseees . | 08/30/2016.... | BANK OF NEW YORK 26,871 25,000 422 |1FE

404280 AW 9| HSBC HOLDINGS PLC.......ccourumemmrieirinerirsessessssisessessesesessssesessssssssenssenssesenns R 08/11/2016.... | MORGAN STANLEY .......ccourrmrimirierireressesssisesiessesesenssssesessesssensenes 1,073,150 1,000,000 18,872 | 1FE ...

767201 AS  5|RIO TINTO FIN USA LTD....cvourirmrireirerineisesiessseesssissssssesssssssessssisessssssssssenes R 07/26/2016.... | BANK OF NEW YORK.......couuiiruiiimiimeiieiiiesisesssisessssssssssesssesss s sssss st es s ssssssssssnes | sonsesssssnsssnsssnnes 219,545 205,000 940 |2FE

822582 BW 1| SHELL INTERNATIONAL FIN.....ocvvierrriiirnrieineieieninenes R....... 09/07/2016.... | BANK OF NEW YORK.......cevuiiiiriiriieiieisseiessssies st ssssssssssssssesssssssssessssssanss | assssssessosssssonsnenes 132,538 133,000 | oo TFE i,

822582 BY 7 |SHELL INTERNATIONAL FIN.....cooiririiririeirerieerienienes R 09/07/2016.... | BANK OF NEW YORK.......couriirmieimrimriisiessessssisessssssesssesssesssesssss s ssssssssssessssssssssssssesssnes | soonsssssssssssnsssnnes 206,040 207,000 [ .oovvoerierieereniseeeriesieeienes AFE o

82481L AC 3| SHIRE ACQ INV IRELAND DA.......ooivorieireieieisirie e R....... 09/19/2016.... | BANK OF NEW YORK.......cocouiiieimiiiiiieeiieisiscississe sttt sss st sse st sssssssessessens | stesssssssssssssesssssssssessesessssessesss | sossessssanes 55,993 56,000 | ..o 2FE..ooiiieeiieienns

82481L AD 1|SHIRE ACQ INV IRELAND DA......c.ooiriririerieiisineriesinesienssseesesisnsens R 09/19/2016.... | BANK OF NEW YORK.......coouiurmirimiemiiiiiesiesiesessessssssesssessessssessss s sssessenssessssssssesssnsssnes | sooesesssssnsssessenes 100,880 101,000 | covoueeeeererierieeereneeeseeienie 2FE.iecens

85771P  AF 9| STATOIL ASA. ..ot R 08/23/2016.... | BANK OF NEW YORK.......coouiireiimiimeriieinesseessssissessssssssssessseessesssss s ssesssssss s ssssssesssans | stssesssssssssssnesssessssssssnssnsssnsssns | aesvnsssnnes 53,145 50,000 144 | 1FE

88167A AD 3| TEVA PHARMACEUTICALS NE........ccoovimiiereieierisiserssieinssenessssenes R....... 07/18/2016.... | BANK OF NEW YORK......ccevuiiiiriieimieieieiisiesssssssssesssssseessss st essesssssssssessasssessessanes | sessessasssessosssssessssssssssssessonsanss | osesessnssnes 29,900 30,000

88167A AF 8| TEVA PHARMACEUTICALS NE........ccccosiviiririreeminineinesseseiensesiseenns . | 07/18/2016.... | BANK OF NEW YORK 311,601 312,000

961214 DA 8| WESTPAC BANKING CORP........ccocovirimrirnirirrirseirniis AR 08/11/2016.... | BANK OF NEW YORK.......cooiiriiiiimiiniisniieeisssissssssssses st st ssssssssssns | stsssssssssssssessnsssssssssssnsssesssnns | oossesssnnes 24,982 25,000 . |1FE...

980236 AN 3| WOODSIDE FINANCE LTD......ivuiiimiriniininisenssssissrsssnssssnsssnssenes R 09/08/2016.... | BANK OF NEW YORK.......cvuuieruirisimisiisssisssssssensssesesssssssesssensssssssssssssssssssssens s ensssssssesssssssnes | soossesssssssssnsnsnnes 350,768 351,000 | 2FE. s
3899999. Total Bonds - INAUSHTIAl NG MISCEIIANEOUS...............cveviecterieieeieiectetetceeetet ettt ettt et aeteseaetesssesesesessesesesseeessesesesesassesassssess | e4etsssesasassssessssesesssassesasassesesassesesassesesassesesessssesesas e sesesassesesaesetessassesesseseses s sesesasees et s e set et s ses et e s et et essssetessnsesesessesetassssesassssetesnassesansese | areesesesaes 22,334,885 |....ccccoveverrrnn 21,838,000 | ..ooovvverieieiiceee 70,761 XXX
Bonds - Hybrid Securities

89356B  AB 4| TRANSCANADA TRUST .....ccuutimiiinmmmerseneseessssssssnssens s st sensssssssnsssnssnssenes I [ | 08/08/2016.... | BANK OF NEW YORK.......cvtrieriesuisestrsessssssssensssesssnsssssssenssessssessssnsssssssssssessssnssensssnsssssssssssssssns | soossesssssssssssesssensssssssssssssssssnsns | oossnsesenes 55,000 55,000 [ .o 2FE. s
4899999. TOLAl BONGS = HYDIIA SECUMHIES........v.cveiecee ettt ettt ettt ettt sttt seeesesse s et sesessessesetessessetseeseseesessetesensessessessesessessesanssssess | oesessessssessessesssassessessessssessessesassassessessetassessessessesasseesetesaesessessessesassessesseseesessee et st eesessee et essessebsessetessessesntantessessnssssessessetanssnsessessesanses | eressssssssas 55,000 55,000 | coooeveriieeeeeeee e 0 XXX
8399997, TOtAI BONMAS = PN 3.ttt EE £k E k6 SLE 1 8L 4L E oLk eE R0 E Lk oEEE o0t oLEESEE LR E L b LR 0L oL EEEE LR E LR E L E L E L8ttt | enisniias 73,483,899 | .o 72,056,772 | coooovvniiiniiniiieinnens 163,944 XXX
8399999, TOAI BONGS....vv1 sttt e eees s st et e8 8888884481188 484848 ££E 84848 4EEE44EEf4EEE1£EE4EE81HEEoEE8s £E8eEE84EEEeLEfoEEEHoEER4EEEAHEEAe  £E81eEEeEEEoEEEoLEoEEEHoLE oA 8 4EEEoEEfHEEE 1oL 4EEE4HEE 4L EE1EEE4LE 1L 8L L8 4EEE 448 HEEE LA 8L E 4L EE L8 1EEE 1R L8 eEE R bbbkttt | srnssnniias 73,483,899 | ..o 72,056,772 | oo 163,944 XXX
Common Stocks - Mutual Funds

233203 58 7|DFA EMERGING MRKTS VALUE .109/29/2016.... | DIVIDEND REINVESTMENT..... 1,957.256 47,561 XXX L

233203 62 9| DFA INTERNATIONAL......ciiiuieieiireiiseisesisesiesses s essse st .109/29/2016.... | DIVIDEND REINVESTMENT......oooririmririirnrineinsiiesieesiseessessssinns 1,272.987 ....23,168 XXX L

921943 88 2| VANGUARD DEV MKTS INDEX FUND........ccotruurirrmierirnereeisisessenssesssesessssssessesssssssenssssssnns | aveserones 09/12/2016.... | DIVIDEND REINVESTMENT .......coomiimimimiimirieriieesensssisssssesssesssesssesesssssssssessesssesessesssssssnssses. | cvssesenns 9,273.375 111,095 XXX s IS

922040 10 0| VANGUARD INSTL INDEX FUND........stuuuiimirinriineeseeisseesssissessesssse st essssssssssssssesssssssssssssssnees | seisssesns 09/16/2016.... | DIVIDEND REINVESTMENT .......couuiimriuirierieeiseesssiseesssssssssesssssessssssssssssesssssssssssssssssssnssss | seenns 682.788 133,390 XXX s Lo

922042 60 1|VANGUARD EMERGING MKT STK INDEX.......oecvrirrererieiimieierisiresssisssssisesssssessessssssssesssnsns | aesesesenes 09/26/2016.... | BANK OF NEW YORK........eiiiiiriiiiiisieissiesesisseses st sse st sssnsssssessanes | soessassessossnssonsns 127,388.535 | ..o 3,000,000 XXX s Lo
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1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
922908 83  5|VANGUARD MID CAP INDEX.......ceviirierermiiriernsinnsiessesssisssssssssssssessessssssessssssssssssesssssssssesssssns | aesesesenes 09/19/2016.... | DIVIDEND REINVESTMENT.......ccvimiiiriniiiererisissisiessssssssessssesessssssssessesssssssssesssssssssesssssssnsns | sersnsenes TATTABS | oo 51,287 XXX e Lo
922908 87 6| VANGUARD SMALL CAP INDEX FUND........ccouririniimisiressnrsssnssssssssnssssesssnsssnsssnsssnssssssssnssssssssnes | avesssesans 09/19/2016.... | DIVIDEND REINVESTMENT .......oviriieiimsiiisssisisnsisssssenssssssenssssssens s ssssssnsssnsssns s ssssssnssssnsssnses | anesseens 1,077.686 | oo 62,107 XXX s L
9299999. Total COMMON StOCKS = MULUAI FUNGS............cooiviiiiiviceiiecitetetccee ettt ettt s e aeseseeaetes e tetesesseteseaesesessaseenensess  etessssesesasassesssesesesassesessssetesesaeseseseeeeses s setes s ssses s et et esasastensssesesesasaesananeees 3,428,608 XXX XXX
9799997. Total Common Stocks - Part 3.......ccccveviiniinniininnienes 3,428,608 XXX XXX
9799999, TOAI COMIMON SHOCKS. ... veuieeeiteissteserssiss e ess st E R f e E e e0E R e eeE£he € eEEoEEnEEeEEoEE e E o R eEEoEE1£0  oe1feEEoEEELE oL L e EEE R EoEEHEEeEEoEE£EfEEE LR o R EHEE£EE R L8 EE L Ef L E L E oL £Ef S E e f L EfEE e EE S E bbbttt ensenins | serssnssnsseninnenes 3,428,608 XXX XXX
9899999, Total Preferred and COMMON STOCKS. .............c.cveviiiieieiiieiitecteites sttt sse st b sssesssessssssbesssssessnes  esssssssessessssssssssesssssesasss  sebssssssossessessssssesssssessssassessessessssessessesassessessessesessessessesassessessesesessesses e s ssesses e b ensesse bt es s s e s e b st st ess s et st ensessnsanssns 3,428,608 XXX | 0 XXX
9999999. Total Bonds, Preferred and Common Stocks... OO OP OO OPOPTPOSORPPPPRRPTT PUPPPRPOION 76,912,507 XXX | 163,944 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

E

o NAIC

r Current Year's Bond Interest Desig-

e Unrealized Other-Than- Total Foreign Foreign | Stock nation or

i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government

36178S T3 2| GNMA #AB5970. . | 09/01/2016. | MBS PMT. 12,574 12,574 13,462 12,744 (170) (170) 12,574 0 350 |10/15/2045.... | 1.............
36178S T8 1| GNMA #AB5975. . | 09/01/2016. | MBS PMT. 6,513 6,513 6,938 6,573 (60) (60) 6,513 ([ [ 174 | 11/15/2045.... [ 1.............
36179M LA 6| GNMA #MA0321 . | 09/01/2016. | MBS PMT. 1,239 1,239 1,362 1,254 (15) (15) 1,239 0 41 | 08/20/2042... | 1.oveveeenns
36179N  JG 4 | GNMA #MA1163. . | 09/01/2016. | MBS PMT. 10,388 10,388 11,570 10,621 (233) (233) 10,388 0 | v 462 | 12/20/2038.... | 1.............
36179N LK 2| GNMA #MA1230 .| 09/01/2016. | MBS PMT. 9,316 9,316 10,375 9,516 (200) (200) 9,316 0 394 | 09/20/2039....
36179Q 6S 5| GNMA #MA2681 . | 09/01/2016. | MBS PMT. 5,255 5,255 5,807 5417 (162) (162) 5,255 (U IO 183 | 03/20/2045.... | 1....oneveeee
36179R  NX 3| GNMA #MA3106. . | 09/01/2016. | MBS PMT. 81,384 81,384 87,087 82,874 (1,490) (1,490) 81,384 (0 [ 2,176 | 09/20/2045.... [ 1.............
3617A0 R6 5| GNMA #A00509. . | 09/20/2016. | VARIOUS v 165,002 | oo 154,689 | cooovvverc 161,940 | oo 161,861 (903) ((CI0) N N IOV 160,958 4,044 4,044 | ... 4,379 | 08/15/2045.... | 1......cccceee
3617A4 AH 1| GNMA #A03608 . 1 08/19/2016. | VARIOUS. 305,025 285,671 305,354 306,668 (5.479) (5,479) 301,188 3,836 3,836 8,206 |08/15/2045.... | 1...........c.
3617AA MK 7 | GNMA #A09362 .| 09/01/2016. | MBS PMT. v 100,971 | 100,971 | e 108,607 (660) ((ISI0) ) N [P 100,971 0 12/15/2045.... | 1.............
36184K HB 6| GNMA #M0226 .1 09/01/2016. | MBS PMT. 5,729 5,729 6,107 5772 (43) (43) 5,729 0 05/15/2045....
36185B  SU 1| GNMA #AMB8631 . | 09/01/2016. | MBS PMT. 1,397 1,397 1,486 1,406 (8) (8) 1,397 0 41 | 07/15/2045.... | 1.
36185C 6L 3| GNMA #AM9875 .| 09/01/2016. | MBS PMT. 3,859 3,859 4,118 3,889 (30) (30) 3,859 0 97 | 06/15/2045.... [ 1.......ccccee
36186N L2 3| GNMA #AN5745 . |09/01/2016. | MBS PMT. 11,094 11,094 11,841 11,180 (86) (86) 11,094 0 275 |07/15/2045.... | 1.............
36186N M6 3| GNMA #AN5781 .| 08/19/2016. | VARIOUS 78,214 73,017 77,923 78,304 (1,229) (1,229) 77,075 1,139 1139 | e 2,114 | 07/15/2045.... [ 1.............
36186N MM 8| GNMA #AN5764. . | 09/01/2016. | MBS PMT. 6,039 6,039 6,448 6,081 (42) (42) 6,039 (U I 154 | 07/15/2045.... [ 1..coovonnece
36186N  MP 1| GNMA #AN5766. . | 09/01/2016. | MBS PMT. 7,272 7,272 7,760 7,364 (92) (92) 7,272 (1] I 194 |07/15/2045.... [ 1.............
36186P R8 9| GNMA #AN6811 . | 09/01/2016. | MBS PMT. 2,769 2,769 2,950 2,783 (14) (14) 2,769 0 66 |07/15/2045....
36186S MZ 8| GNMA #AN8476, . | 09/06/2016. | VARIOUS. 248,858 232,581 245,446 (670) (670) 244,835 4,023 4,023 | ... 4,247 | 07/15/2045.... | 1...cocvvvenee
36189Y FW 7| GNMA #AQ7381 . | 09/06/2016. | VARIOUS, 396,699 368,720 386,349 (1,526) (1,526) 384,976 | ... [ e 11,723 | s 11,723 | o 8,883 |12/15/2045.... [1.............
36202V XU 0| GNMA #610991 . | 09/01/2016. | MBS PMT. 985 985 979 985 1 1 985 0 33 [06/15/2034.... | 1....cveveees
3620AQ ML 4| GNMA #736663 . | 09/01/2016. | MBS PMT. 27,989 27,989 31,094 (127) (127) 27,989 0 330 |03/15/2040.... | 1.............
3620AQ MP 5| GNMA #736666 . | 09/09/2016. | VARIOUS 357,098 325,983 355,576 (3,992) (3,992) 353,209 3,889 3889 | ...l 6,490 [04/15/2040.... | 1.............
36291E RM 5| GNMA #626092. . 109/01/2016. | MBS PMT. 1,761 1,761 1,791 1,772 (11) (11) 1,761 0 70 | 03/15/2034....
36291F QM 3| GNMA #626960. . | 09/06/2016. | VARIOUS. 211,238 | oo 196,334 206,243 205,963 (857) (857) 205,106 6,132 6,132 5,303 |07/15/2045.... | 1.............
36291F QX 9| GNMA #626970. . | 09/15/2016. | VARIOUS. ...100,615 93,617 97,845 97,828 (507) (507) 97,321 3,294 3,294 2,527 | 08/15/2045.... | 1.vvvevenne
36291S  PT 1| GNMA #636834 . | 09/01/2016. | MBS PMT. 5,440 5,440 5,552 5,443 (3) 3) 5,440 0 223 [ 11/15/2034.... | 1.cooevvnenee
36295C K2 6| GNMA#666413 .| 09/01/2016. | MBS PMT. 26,276 26,276 28,185 26,532 (255) (255) 26,276 (VN R 701 | 09/15/2043.... [ 1.............
36295N ND 5| GNMA #675488 . | 09/01/2016. | MBS PMT. 11,585 11,585 11,554 11,581 4 4 11,585 0 | v 443 | 06/15/2038.... [ 1..ccvvvenee
36295Q LK 4| GNMA#677230 .| 09/01/2016. | MBS PMT. 4 4 4 4 0 4 0 08/15/2038.... | 1.............
362958 C8 7 |GNMA #678795 . | 09/01/2016. | MBS PMT. 7,109 7,109 7,230 7,134 (25) (25) 7,109 0 282 | 12/15/2037....
36296K MW 9| GNMA #693473, . 1 09/01/2016. | MBS PMT. 2,041 2,041 2,052 2,042 (1) (1) 2,041 0 79 | 06/15/2038.... | 1..ccvveee
362960 HC  7|GNMA#701427 .| 09/01/2016. | MBS PMT. 3,716 3,716 3,672 3713 2 2 3,716 [V R 116 | 11/15/2038.... | 1............
38373Q 3T 6| GNMA 2003-46 ND . | 09/01/2016. | MBS PMT. 7,323 7,323 8,009 4,793 (72) (72) 7,323 0 228 |06/20/2033.... | 1.............
383738 BV 8| GNMA 2003-10 KJ . | 09/01/2016. | MBS PMT. 1,887 1,887 2,076 1,908 (21) (21) 1,887 0 70 [02/20/2038.... | 1.......c.....
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383738 TN 7|GNMA 2003-20 MB. .| 09/01/2016. | MBS PMT. 505 505 553 510 (5) (5) 505 18 | 03/16/2033.... | 1.............
38373V 2C 3| GNMA2002.80 B . | 09/01/2016. | MBS PMT. 2,497 2,497 2,759 2,527 (31) (31) 2,497 92 | 11/20/2032.... | 1.cccveae
38373V WR 7| GNMA 2002-69 PD. . | 09/01/2016. | MBS PMT. 2,712 2,712 2,983 2,750 (38) (38) 2,712 99 |10/20/2032.... | 1uervveren.
38373V WZ 9| GNMA 2002-69 BE . | 09/01/2016. | MBS PMT. 2,519 2,519 2,746 2,546 (27) (27) 2,519 93 [10/20/2032.... | 1....cveveees
38373y  5Y 6| GNMA 2003-15 PE . | 09/01/2016. | MBS PMT. 1,573 1,573 1,723 1,591 (18) (18) 1,573 57 [02/20/2038.... | 1.............
38374B  NY  5|GNMA 2003-58 PC .| 09/01/2016. | MBS PMT. 683 683 747 690 (7) (7) 683 26 |07/20/2033....
38374B QT 3| GNMA 2003-65 AK . | 09/01/2016. | MBS PMT. 2,334 2,334 2,498 2,373 (39) (39) 2,334 86 | 03/20/2033.... | 1.cccouee
38374C YU 9| GNMA 2003-84 PC . | 09/01/2016. | MBS PMT. 775 775 862 782 (7) (7) 775 28 | 10/20/2033.... | 1.cveverereeee
38374D 5M 7| GNMA 2008-31 PC .| 09/01/2016. | MBS PMT. 3,330 3,330 3,647 3,374 (44) (44) 3,330 | ooovieiiiiiiiimiinininns | s | o0 | i 120 | 04/20/2038.... | 1.............
38374D 7K 9| GNMA 2008-41 PE . |09/01/2016. | MBS PMT. 5,833 5,833 6,416 5,880 (47) 47) 5,833 211 |05/20/2038.... | 1.....cccouuc.
38374E  5M 5| GNMA 2004-1 TE .| 09/01/2016. | MBS PMT. 6,661 6,661 7,265 6,724 (62) (62) 6,661 219 | 06/20/2033.... | 1.......cceeee
38374F  ET 7| GNMA 2004-15 AY. . | 09/01/2016. | MBS PMT. 4,989 4,989 5,513 5,040 (51) (51) 4,989 02/20/2034....
38374G  SA  1|GNMA 2004-37 B . | 09/01/2016. | MBS PMT. 3,933 3,933 4,390 3,971 (38) (38) 3,933 | oo | oo | oo | e 166 |04/17/2034.... [1.............
38374H 5D 8| GNMA 2004-69 AD .| 09/01/2016. | MBS PMT. 1,655 1,655 1812 1,667 (12) (12) 1,655 61 |09/20/2034.... [ 1.......ccceee
38374H 6M 7| GNMA 2004-69 GC . |09/01/2016. | MBS PMT. 2,401 2,401 2,636 2,420 (19) (19) 2,401 90 | 04/20/2034.... | 1..ccounneee
38374) SK 3| GNMA 2004-82 UY. .| 09/01/2016. | MBS PMT. 663 663 721 670 (7) (7) 663 22 [10/20/2034.... [ 1.............
38374K 2D 4| GNMA 2005-33 AY. . | 09/01/2016. | MBS PMT. 1,125 1,125 1,238 1141 (16) (16) 1,125 41 | 04/16/2035.... | 1.eveverenne
38374K NP 4| GNMA 2005-5 EC . | 09/01/2016. | MBS PMT. 4,389 4,389 4,706 4,421 (32) (32) 4,389 | o | e | e[ v 147 |07/20/2034.... [1.............
38374K P2 3| GNMA 2005-26 XY. . | 09/01/2016. | MBS PMT. 3,583 3,583 3,985 1,468 (34) (34) 3,583 03/20/2035....
38374L  2G 5| GNMA 2005-70 BY. . | 09/01/2016. | MBS PMT. 467 467 508 471 (5) (5) 467 15 109/20/2035.... [ 1..cvvveneee
38374L  G8 8| GNMA 2005-63 B . | 09/01/2016. | MBS PMT. 15,774 15,774 17,132 15,904 (130) (130) 15,774 523 |08/20/2035.... | 1.............
38374L  HA 2| GNMA 2005-48 CY. . | 09/01/2016. | MBS PMT. 768 768 835 777 (10) (10) 768 25 [06/20/2035.... | 1...coveveees
38374L KD 2| GNMA 2005-49 B . | 09/01/2016. | MBS PMT. 5722 5722 6,248 5,798 (77) (77) 5722 211 | 06/20/2035.... | 1.............
38374L RM 5| GNMA 2005-56 BD .| 09/01/2016. | MBS PMT. 7,179 7,179 7,789 7,254 (75) (75) 7,179 238 | 07/20/2035.... [ 1....cooveeees
38375 B8 7 |GNMA2007-18 B. . 109/01/2016. | MBS PMT. 12 12 13 12 0 12 05/20/2035....
38375L  P7 9| GNMA 2007-70 PE .| 09/01/2016. | MBS PMT. 2,491 2,491 2,740 2,534 (44) (44) 2,491 93 | 11/20/2037.... [ 1..covvvveees
38375P  CJ 8| GNMA 20081 PB. . | 09/01/2016. | MBS PMT. 1,149 1,149 1,242 1,161 (12) (12) 1,149 40 |01/20/2038.... | 1.eveveeenne
38375Q D8 9| GNMA 2008-50 KB . | 09/01/2016. | MBS PMT. 1,876 1,876 2,073 1,904 (28) (28) 1,876 73 [06/20/2038.... | 1.............
38375Q EY 1| GNMA 2008-33 PB .1 09/01/2016. | MBS PMT. 1,679 1,679 1,838 1,703 (24) (24) 1,679 61 |04/20/2038.... [ 1........cccee
38375Q GF 0| GNMA 2008-38 PL . | 09/01/2016. | MBS PMT. 6,306 6,306 6,926 6,380 (74) (74) 6,306 229 |05/20/2038.... | 1....cccoouuuee
38375Q GN 3| GNMA 2008-38 BE. .| 09/01/2016. | MBS PMT. 4,685 4,685 4,892 2,227 (68) (68) 4,685 | ..o | i | o0 | v 136 | 07/16/2036.... | 1.............
38375Q K6 5| GNMA 2008-55 PL . | 09/01/2016. | MBS PMT. 1,502 1,502 1,671 1,524 (22) (22) 1,502 54 |06/20/2038....
38375U CP 3| GNMA 2014-HOT FD......oovererrirerirnnieercsesiisesiiessinens . 109/20/2016. | MBS PMT. 11,266 11,266 11,216 11,256 10 10 11,266 84 | 01/20/2064.... | 1......cveeee
38376R  AH 9| GNMA 2015-H10. .| 09/20/2016. | MBS PMT. 10,867 10,867 10,857 10,861 6 6 10,867 59 | 04/20/2065.... [ 1.............
38376R  MJ 2| GNMA 2015-H32 FH....cooooveviiiiinscenceciis . | 09/20/2016. | MBS PMT. 1,023 1,023 1,016 1,023 1 1 1,023 7 | 12/20/2085.... | 1.....coneens
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38377G G5 2| GNMA 2010-76 HC .| 09/01/2016. | MBS PMT. 6,311 6,311 6,386 6,350 (38) (38) 6,311 (VN R 184 | 01/20/2040.... | 1.............

38378B 5S4 |GNMA2013-15AC . | 09/01/2016. | MBS PMT. 13,203 13,203 13,287 13,207 (3) (3) 13,203 (U I 151 | 08/16/2051.... | T.ccverecee

383788 6P 9| GNMA 2013-13 AC. . | 09/01/2016. | MBS PMT. ceeerrennnn 136,521 | s 136,521 | oo 135,369 | .o 136,355 166 166 | oo | i 136,521 [ IS 1,727 | 04/16/2046.... | 1.............

38378K BX  6|GNMA2013-21AB . | 09/01/2016. | MBS PMT. 19,355 19,355 19,405 19,359 (4) 4) 19,355 0 233 | 07/16/2051.... | 1.

912810 RQ 3 |US TREASURY N/B. . | 08/11/2016. | BANK OF NEW YORK 5,256,844 | .........4,997,000 | .........4,932,873 520 520 ceeennn 4,933,393 323,451 323,451 60,970 |02/15/2046.... | 1.............

912810 RS 9| US TREASURY N/B. .| 09/22/2016. | BANK OF NEW YORK ..431,410 ..413,000 ...435,365 (54) (54) 435,311 (3,901) (3,901) 3,612 | 05/15/2046....

912828 2A  7|US TREASURY N/B . 109/29/2016. | BANK OF NEW YORK rener5,093,230 | ...........5,184,000 | ...........5,146,746 298 298 conennD, 147,044 (53,814) (53,814) | ..ot 7,121 | 08/15/2026.... | 1.............

912828 2B 5|US TREASURY N/B. . | 09/30/2016. | BANK OF NEW YORK revereennnnn 185,401 788,000 785,168 43 43 785,211 190 190 | o 776 |08/15/2019.... | 1.......c.....

912828 F4  7|US TREASURY N/B. .| 09/15/2016. | BANK OF NEW YORK 3,640,142 3,640,000 3,644,550 3,642,554 (2,423) (2,423) 3,640,131 1 M| 17,504 | 09/30/2016.... | 1.............

912828 F5 4| US TREASURY N/B . | 09/14/2016. | BANK OF NEW YORK 50,086 50,000 50,121 50,100 (39) (39) 50,061 25 25 | o 402 | 10/15/2017.... [ 1oeerrrs

912828 F6 2| US TREASURY N/B .| 09/15/2016. | BANK OF NEW YORK 837,755 824,000 830,180 574,646 (720) (720) 829,287 8,468 8,468 10/31/2019.... [ 1o

912828  J5  0|US TREASURY N/B. . | 09/14/2016. | BANK OF NEW YORK 2,217,128 2,186,000 2,196,750 (1,285) (1,285) ,195,464 21,663 21,663 02/29/2020....

912828 R3 6 |US TREASURY N/B, . 1 08/16/2016. | BANK OF NEW YORK........cccoomrvveciinns | covermmrmricsnreniisnnci | cvvei 11,746,259 | ........ 11,709,000 | ......... 11,645,384 1,792 1,792 | o [ e 11,647,177 99,082 99,082 05/15/2026.... | 1..ccvoveeee

912828 RE 2| US TREASURY N/B. . | 08/05/2016. | BARCLAYS AMERICAN.........ocoovvvevenes [ rorereririnevenesenenenenesenns | covvessis 1,015,898 | ...........1,000,000 998,481 999,398 133 133 999,532 | ..ooovvvuviviiiiiiiiiiinns | revereneneiens 16,367 | ccocvovenens 16,367 | ......... 14,063 | 08/31/2018.... | 1............

912828 SC 5| US TREASURY N/B . 109/15/2016. | BANK OF NEW YORK 300,480 300,000 300,680 300,317 (207) (207) 300,110 370 370 2,951 | 01/31/2017.... [ 1o

912828 VK 3| US TREASURY N/B . | 08/05/2016. | RBS. v B0B,047 | o 400,000 399,516 399,693 73 73 399,766 5,281 5,281 3,333 |06/30/2018.... | 1.............

912828 WD 8 |US TREASURY N/B. . 1 09/14/2016. | BANK OF NEW YORK......ooocomverrerimnens | corvrvermrimserenineneis | cevevneens 1,453,596 ...1,439,000 | ........... 1,454,911 (1,152) (1,152) [ covvoreeiieniceeis [ e 1,453,759 (163) (163) 5,853 | 10/31/2018.... | 1.ovvvveeenns

912828 WF 3 |US TREASURY N/B. . | 09/13/2016. | BANK OF NEW YORK weve 1,750,986 ....1,750,000 | .......... 1,747,061 | ..........1,748,990 797 Y £ [N [ 1,749,786 1,200 1,200 8,925 |11/15/2016.... [1.............

912828 WT 3 |US TREASURY N/B. . | 09/29/2016. | BANK OF NEW YORK 7,922,829 7,907,000 7,924,909 (7,404) (7,404) ,917,505 5,324 5,324 47,736 | 07/15/2017....

912828 XM 7| US TREASURY N/B, . 1 09/23/2016. | BANK OF NEW YORK v 1,158,665 | ...........1,135,000 | ...........1,158,631 (352) (352) conenn 1,158,279 386 386 | .oovenene 2,702 | 07/31/2020.... | 1.cvooinnenes
0599999. Total BONGS - U.S GOVEIMMENL............ooomsseesseeeeessssssssssseeeessssssassssseesssssssssssseeessssssssssssesessssssssssseseessssssssssseeessssssssssseessessssssssesessssssssssseesssssssnns | seeeeess 46,590,736 | ......... 46,114,843 | ......... 46,184,761 | .........9,096,308 (29,921) 0 (29,921) 0| e 46,128,715 | o0 | s 462,020 | ...ooo.... 462,020 | ....... 312,361 XXX XXX
Bonds - All Other Government

465139  GL  1|AID-ISRAEL R| 09/14/2016. | BANK OF NEW YORK! e 448,025 | 500,000 | .............. 401,978 | oo 414,589 7,765 T765 | oo | v 422,354 25,671 25,671 02/15/2023.... | 1FE........

900123 CJ 7| REPUBLIC OF TURKEY.......coooososisisisisisisisisiscsisssisssas R| 07/28/2016. | BANK OF NEW YORK v 194750 | o 200,000 | ............. 197,338 | oo 197,475 114 LN PO [P, 197,589 (2,839) (2,839) | ..o 6,729 | 04/14/2026.... | 2FE.......
1099999. Total Bonds - All Other Government 642,775 700,000 599,311 612,064 7,879 0 7,879 0 619,943 22,832 22,832 XXX XXX
Bonds - U.S. Special e and Special A

31283H 6Q 3 |FHLMC G01779. . | 09/01/2016. | MBS PMT. 2,089 2,089 2,324 2,124 (35) (35) 2,089 0 69 [04/01/2035.... | 1.....cccveee.

31283H 89 7 [FHLMC G01444. . | 09/01/2016. | MBS PMT. 1,163 1,163 1,212 1,169 (6) (6) 1,163 0 51 [08/01/2032.... | 1.............

31287X 78 2 |FHLMC C70767. .| 09/01/2016. | MBS PMT. 162 162 168 163 0 162 0 7 109/01/2032.... [ 1..ooovvvvees

3128CU  VF 0| FHLMC G30614. . | 09/01/2016. | MBS PMT. 3,103 3,103 3,266 3,123 (20) (20) 3,103 0 72 | 12/01/2032.... | 1eccereeee
3128E6  C6 2| FHLMC D99093 .| 09/01/2016. | MBS PMT. 421 421 422 421 0 421 0 9 |04/01/2032.... [ 1...covvveeeee

3128HX M8  5|FHLMC 264 F1 . | 09/15/2016. | MBS PMT. 9,400 9,400 9,375 9,394 6 6 9,400 0 63 [07/15/2042....

3128)JM 2C 0| FHLMC 1B2670. . | 08/01/2016. | MBS PMT. 569 569 571 568 1 1 569 0 10 [12/01/2034.... [ 1.ccvvveneece

3128K6 5B 2| FHLMC A46242 .| 09/01/2016. | MBS PMT. 2,928 2,928 2,815 2916 12 12 2,928 [V R 103 | 07/01/2035.... | 1.............

3128LX BF 6| FHLMC G01838. . | 09/01/2016. | MBS PMT. 14,537 14,537 16,157 14,786 (250) (250) 14,537 0 | i 486 | 07/01/2035.... | 1.cvvvevenne
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3128M1  C7 2| FHLMC G11994. .| 09/01/2016. | MBS PMT. 5,189 5,189 5,428 5,255 (66) (66) 5,189 | covvvvvvvvvvvvvvnvnnnnnnns [ v [ ceveveseneseneieienen0 [ i 189 |05/01/2021.... | 1o
3128M1  KY 4| FHLMC G12211 . | 09/01/2016. | MBS PMT. 2,131 2,131 2,080 2,123 8 8 2,131 71 106/01/2021.... | 1.cceverecee
3128M1  NX 3| FHLMC G12306. . | 09/01/2016. | MBS PMT. 2,224 2,224 2,245 2,227 (3) (3) 2,224 90 [07/01/2021.... | 1..ocoevveees
3128M4 K6 9| FHLMC G02717. . | 09/01/2016. | MBS PMT. 3,182 3,182 3,144 3,178 4 4 3,182 | i | | e | 115 | 02/01/2037.... [ 1.ccovvrnee
3128M5 PE 4| FHLMC G03721 . | 09/01/2016. | MBS PMT. 5,106 5,106 5,802 5,226 (120) (120) 5,106 208 |12/01/2037.... | 1..cccveveees
3128M7 4V 5| FHLMC G05936. .| 09/01/2016. | MBS PMT. 11,576 11,576 12,182 11,648 (72) (72) 11,576 309 |07/01/2040....
3128M7 R3 2| FHLMC G05606. . | 09/01/2016. | MBS PMT. 29,647 29,647 32,347 (161) (161) 29,647 | oo [ e | e 0 | s 453 | 07/01/2039.... [ 1.ccvvvuneee
3128M8 B6 0| FHLMC G06061 . | 09/01/2016. | MBS PMT. 6,946 6,946 7,346 6,988 (42) (42) 8,946 | ..o | e | v [ e 188 |10/01/2040.... [ 1.............
3128M9 UQ 3| FHLMC G07491 .1 09/01/2016. | MBS PMT. 42,934 42,934 46,322 43,480 (546) (546) 42,934 | oo | s | o0 [ 1,303 | 03/01/2042.... | 1.............
3128MD GE 7 |FHLMC G14497. . |09/01/2016. | MBS PMT. 29,061 29,061 30,686 29,256 (195) (195) 29,061 594 |06/01/2027.... | 1.cooevvuenee
3128MJ BP 4| FHLMC G08045. .| 09/01/2016. | MBS PMT. 1,920 1,920 1,908 1918 2 2 1,920 62 |03/01/2035.... [ 1......ccceeee
3128MJ  BQ 2| FHLMC G08046. . | 09/01/2016. | MBS PMT. 7,107 7,107 7,213 7,118 (11) (11) 7,107 258 |03/01/2035....
3128MJ  CJ 7| FHLMC G08072 . | 09/01/2016. | MBS PMT. 3,126 3,126 3,046 3,114 1" 11 3126 | oo [ e [ e[ s 103 |08/01/2035.... [ 1.............
3128MJ  F4  7|FHLMC G08186. .| 09/01/2016. | MBS PMT. 4,817 4,817 4,771 4,809 8 8 B817 | e | i | ceverssenssensnennnnnns0 | i 177 | 03/01/2037.... | 1............
3128MJ L5  7|FHLMC G08347 . |09/01/2016. | MBS PMT. 6,065 6,065 6,589 6,142 (77) (77) 6,065 | ..ocovoricrrreriieins | e | e | v 182 | 06/01/2039.... | T.covereeee
3128MJ  LL 2| FHLMC G08330. .| 09/01/2016. | MBS PMT. 3,526 3,526 3,566 3,533 (7) (7) 3526 | oo | i | o0 | v 109 | 01/01/2039.... | 1............
3128MJ  LX 6 |FHLMC G08341 . | 09/01/2016. | MBS PMT. 8,240 8,240 8,908 8,343 (103) (103) 8,240 270 |04/01/2039.... | 1..cvevereens
3128MJ Q7 8| FHLMC G08477. . | 09/01/2016. | MBS PMT. 28,603 28,603 29,564 28,712 (108) (108) 28,603 676 |02/01/2042.... | 1.............
3128MJ QG 8| FHLMC G08454. . | 09/01/2016. | MBS PMT. 29,099 29,099 30,227 29,261 (162) (162) 29,099 844 107/01/2041....
3128MJ QU 7| FHLMC G08466. . | 09/01/2016. | MBS PMT. 11,184 11,184 11,359 11,203 (19) (19) 11,184 267 | 11/01/2041.... | 1o
3128MJ S3 5| FHLMC G08537 . 109/01/2016. | MBS PMT. 66,825 66,825 65,670 66,739 85 85 66,825 | ..vveeeereeeeeriees | e | eereeeeinieresnenns | e 1,348 |07/01/2043.... | 1.oueee..
3128MJ  SS 0| FHLMC G08528. .1 09/01/2016. | MBS PMT. 30,232 30,232 31,371 30,335 (103) (103) 30,232 608 | 04/01/2043.... | 1..ccreverenes
3128MJ T2 6| FHLMC G08568. . | 09/01/2016. | MBS PMT. 19,412 19,412 20,941 19,676 (264) (264) 19,412 605 |01/01/2044.... | 1.............
3128MJ  TL 4| FHLMC G08554. .| 09/01/2016. | MBS PMT. 45,475 45,475 46,541 45,615 (140) (140) A5AT5 | oo | orssnininssinsnsssnnnnnns | eovvnnnnnnnnnnnnnnnnnns0 [ e 1,071 | 10/01/2043.... | 1............
3128MJ  US 7| FHLMC G08592 . 109/01/2016. | MBS PMT. (1,652) (1,652) 3,836 | 06/01/2044....
3128MJ  VH 0| FHLMC G08615. .| 09/01/2016. | MBS PMT. (567) ({5157 ) [P IDPURPRRRRRRROON . X+ [ [OUSSSSSSSSSSOOSSOSOSOSOOORY DOOSSSSSOOSSSSOPOOOPOOOPOOIY (FOPPSPRRRRRRRRRRRRROON B PSRRI 1,997 | 11/01/2044.... | 1............
3128MJ  VJ 6| FHLMC G08616. . | 09/01/2016. | MBS PMT. 91,982 91,982 98,263 93,284 (1,302) (1,302) 91,982 [ oo [ |0 | 2,481 [11/01/2044.... [ 1.....cecees
3128MJ WL 0| FHLMC G08650. . | 09/01/2016. | MBS PMT. 95,077 95,077 97,944 95,536 (459) (459) 95,077 2,271 | 06/01/2045.... [ 1.............
3128MJ WV 8| FHLMC G08659. .| 09/01/2016. | MBS PMT. 58,580 58,580 60,932 58,994 (414) (414) 58,580 | cvvvevrverrerrrnrennnns | eereresenmsssssnnnnnnenns | conseseesessnensenenni0 | i 1,409 |08/01/2045.... | 1...ccccece
3128MJ  XE 5| FHLMC G08676 . | 09/01/2016. | MBS PMT. .. 105,852 | oo 105,852 | ..ovvvvean 109,804 (474) (LY TR N 105,852 [ .ovoorieenrreriicnei [ e | e | i 1,903 | 11/01/2045.... | 1.....cooueuee
3128MJ XX 3| FHLMC G08693. .| 09/01/2016. | MBS PMT. 30,402 30,402 32,046 0 30,402 89 |03/01/2046.... [ 1.............
3128MJ  YM 6| FHLMC G08715. . | 09/01/2016. | MBS PMT. 7,399 7,399 7,661 2) 2) 7,399 30 |08/01/2046....
3128MM  CQ 4| FHLMC G18078. . 1 09/01/2016. | MBS PMT. 2,514 2,514 2,471 2,507 8 8 2,514 82 110/01/2020.... | 1.............
3128MM DG 5| FHLMC G18102 .| 09/01/2016. | MBS PMT. 2,931 2,931 2974 2,935 (5) (5) 2,931 | s | i | o0 | v 119 102/01/2021.... | 1............
3128MM  PZ 0| FHLMC G18439. . | 09/01/2016. | MBS PMT. 18,730 18,730 19,483 18,813 (83) (83) 18,730 313 |07/01/2027... | 1o
3128MM QY 2| FHLMC G18470. . | 09/01/2016. | MBS PMT. 32,462 32,462 32,457 32,461 0 32,462 544 106/01/2028.... | 1.............
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3128MM  RF 2| FHLMC G18485. .| 09/01/2016. | MBS PMT. 33,644 33,644 34,007 33,683 (39) (39) 33,644 556 T
3128MM RN 5| FHLMC G18492 . | 09/01/2016. | MBS PMT. 39,832 39,832 40,635 39,940 (108) (108) 39,832 801 |
3128P7 6D 0| FHLMC C91768 . | 09/01/2016. | MBS PMT. 34,911 34,911 36,618 35,188 (277) 277) 34911 817 S
3128P7 6T  5|FHLMC C91782 . | 09/01/2016. | MBS PMT. 50,436 50,436 52,399 50,740 (304) (304) 50,436 | oo | s | e | e 1,202 | RS
3128P7  KY  8|FHLMC C91211 . | 09/01/2016. | MBS PMT. 804 804 879 814 (10) (10) 804 32 |
3128P7 NU 3 |FHLMC C91303 .| 09/01/2016. | MBS PMT. 8,604 8,604 9,346 8,744 (140) (140) 8,604 288
3128P7 RZ 8| FHLMC C91404 . | 09/01/2016. | MBS PMT. 2,694 2,694 2,702 2,695 (1) (1) 2,694 64 |
3128P7 SE 4| FHLMC C91417 . | 09/01/2016. | MBS PMT. 5,372 5,372 5,389 5,374 2) ) 5,372 | cooevrvrerenverrenees [ verreerineniineninsnns [ covvrneressnnnenend0 [ v 127 IS
31292H R7  1|FHLMC C01410 .| 09/01/2016. | MBS PMT. 439 439 453 441 (2) (2) 439 17 T
31292H RZ 9| FHLMC C01404, . |09/01/2016. | MBS PMT. 487 487 506 489 (2) ) 487 22 |
31292) BQ  2|FHLMC C01847. .1 09/01/2016. | MBS PMT. 2,652 2,652 2,619 2,649 3 3 2,652 98 T
312920 BR  0|FHLMC C01848. . | 09/01/2016. | MBS PMT. 3,306 3,306 3,387 3,316 (10) (10) 3,306
31292L  GN 9| FHLMC C03805 . | 09/14/2016. | VARIOUS, 324,245 306,042 315,080 315,590 (904) (904) 314,686 9,559 8,513 |
312928 AD 2 |FHLMC C09004 .| 09/01/2016. | MBS PMT. 81,125 81,125 85,977 81,670 (545) (545) 81,125 | ooooeeeiviiiviviiiiininns | eorvsinsinsisnsnininnninns | o0 [ e 1,931 T
312928 BK 5| FHLMC C09042 . |09/01/2016. | MBS PMT. 66,877 66,877 67,577 66,969 (92) (92) 66,877 | oo [ e | e | i 1,563 IR
312928 BM 1 |FHLMC C09044 .| 09/01/2016. | MBS PMT. 68,596 68,596 69,282 68,685 (89) (89) 68,596 | .....oooovuvievirriiininns | e | covvnnnnnnnnnnnennenens0 [ e 1,630 T
312936 M9 5 |FHLMC A89384 . | 09/01/2016. | MBS PMT. 1,343 1,343 1,420 1,353 (10) (10) 1,343 36 | -
312941 3N 5| FHLMC A93505. . | 09/01/2016. | MBS PMT. 16,543 16,543 16,933 16,602 (59) (59) 16,543 508 S
312941 NS 2|FHLMC A93101 . | 09/01/2016. | MBS PMT. 12,744 12,744 14,090 5,976 (220) (220) 12,744
3129045 ZD 3 |FHLMC A97040. . | 09/01/2016. | MBS PMT. 32,226 32,226 33,590 32,390 (165) (165) 32,226 869 |
31294K  YC 3| FHLMC E01607 . | 09/01/2016. | MBS PMT. 3,005 3,005 3,042 3,010 (6) (6) 3,005 | cvveeeeceeeererees | eereeeeeeeerseereennees | oo | e 100 L
312969 7B 8|FHLMC B17190. . | 09/01/2016. | MBS PMT. 8,438 8,438 8,428 8,436 2 2 8,438 272 |
312969 FY 9 |FHLMC B16483 . | 09/01/2016. | MBS PMT. 2,504 2,504 2,563 2,512 (8) 8) 2,504 91 |
31297C KU 3| FHLMC A24807 .| 09/01/2016. | MBS PMT. 10,143 10,143 10,008 10,120 23 23 10,143 338 T
31297C  ZQ 6| FHLMC A25251 . 109/01/2016. | MBS PMT. 5,187 5,187 5,363 5,191 (3) 3) 5,187
31297E  UN 4 |FHLMC A26889 .| 09/01/2016. | MBS PMT. 57 57 58 57 0 57 2 T
31297G  FG  1|FHLMC A28267 . | 09/01/2016. | MBS PMT. 23,10 23,110 23,492 23,154 (45) (45) 23,110 [ oo [ |0 | 783 |
31297M  QE 1| FHLMCA32253 .| 09/01/2016. | MBS PMT. 1,845 1,845 1,803 1,843 2 2 1,845 62 [P
31297N TA 4| FHLMC A33245. .| 09/01/2016. | MBS PMT. 3,050 3,050 2,956 3,021 29 29 3,050 91 T
3132FC DU 6 | FHLMC Z40115 . | 09/01/2016. | MBS PMT. 10,982 10,982 12,650 0 10,982 55 |
3132GK  F2 7 |FHLMC Q04085 .| 09/14/2016. | VARIOUS 500,107 | ......oooeeen 471,607 | ....cccceeeen 486,050 | .............. 486,958 (1,524) (1,524) 485,434 | ... | v 14,673 | oo 14673 | 13,109 T
3132HB  CH 6 |FHLMC U91072 . | 09/01/2016. | MBS PMT. 479 479 473 479 0 479 10
3132HB K7 9| FHLMC U91318. . 1 09/01/2016. | MBS PMT. 21,593 21,593 21,302 21,581 12 12 21,593 [ oo [ e | e 0 | s 438 |
3132HM K9 1| FHLMC Q11220. .| 09/01/2016. | MBS PMT. 2,033 2,033 2,120 2,041 (8) (8) 2,033 48 [P
3132HT  Z6 6 | FHLMC 323 300 . | 09/01/2016. | MBS PMT. 8,414 8,414 8,213 8,402 12 12 8414 | oo | s | e | 173 |
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313209 4G 0|FHLMC Q18522 . | 09/06/2016. | VARIOUS 377,414 355,875 372,668 (1,486) (1,486) 371,663 5,751 5,751 5,376 | 05/01/2043.... [ 1.............
3132L6 M8  1|FHLMC V81283 . | 09/01/2016. | MBS PMT. 26,338 26,338 27,859 26,545 (207) (207) 26,338 (U I 703 |07/01/2044.... | 1...........c.
3132MA DV 0| FHLMC Q29416. . | 09/01/2016. | MBS PMT. 3919 3,919 4,153 3,967 (48) (48) 3919 ([ [ 105 [11/01/2044.... [1.............
3132QM  FG 1| FHLMC Q31066. . | 09/01/2016. | MBS PMT. 676 676 723 682 (6) (6) 676 0 18 | 02/01/2045.... | 1.vvvevenne
3132QM  ZK 0| FHLMC Q31645 . | 09/01/2016. | MBS PMT. 2913 2,913 3,120 2,952 (38) (38) 2,913 0 75 [02/01/2045.... | 1.............
313208 GV 4|FHLMC Q35611 .1 09/01/2016. | MBS PMT. 18,139 18,139 19,292 (152) (152) 18,139 0 09/01/2045....
3132QT 52 5| FHLMC Q37163. . | 09/01/2016. | MBS PMT. 3,239 3,239 3417 (7) (7) 3,239 0 35 | 11/01/2045.... | 1.
3132WD D5 0| FHLMC Q40123. . | 09/01/2016. | MBS PMT. 3,366 3,366 3,544 (11) (11) 3,366 0 44 | 04/01/2046.... | 1..ccvvvevenne
3132WD D6  8|FHLMC Q40124. .1 09/01/2016. | MBS PMT. 3,780 3,780 3,976 (12) (12) 3,780 0 51 | 04/01/2046.... [ 1.............
3132WD  HS 6| FHLMC Q40240. . |09/01/2016. | MBS PMT. 144 144 155 0 144 0 03/01/2046.... | 1.cccoveee
313356A AU 2 [FHLMC G60019 .| 09/01/2016. | MBS PMT. 25471 25471 27,624 25,783 (312) (312) 25,471 (VN R 761 |03/01/2044.... [ 1.............
31335H 4P 5| FHLMC C90830 . | 09/01/2016. | MBS PMT. 3,231 3,231 3,184 3,225 6 6 3,231 0 96 |05/01/2024....
31335H  5F 6| FHLMC C90846 . | 09/01/2016. | MBS PMT. 2212 2,212 2,262 2,218 (6) (6) 2,212 0 80 | 08/01/2024.... | 1..ccvunnree
31339L PD  6|FHLMC2393C .| 09/01/2016. | MBS PMT. 323 323 347 325 (2) (2) 323 0 12 | 12115/2031.... | 1............
313371 CA 8 |FHLMC 1584 L . |09/01/2016. | MBS PMT. 2,160 2,160 2,398 2,206 (46) (46) 2,160 0 96 | 09/15/2023.... | 1...cee...
3133TD  6A 9 |FHLMC 2036 PD .| 09/01/2016. | MBS PMT. 256 256 283 259 (3) (3) 256 0 11 103/15/2028.... | 1.............
313560 TG  8|FNMA .1 08/11/2016. | MORGAN STANLEY.......rermvirmmrerrrins | corirvererimsenessssenesis | ceveeeeees 2,002,880 | ...........2,000,000 | ........... 1,993,129 | ..........1,997,117 834 834 | i | e 1,997,951 4,929 4929 | ... 17,670 | 02/08/2018.... | 1..ovvveeenne
313560 ZB  2|FNMA . | 08/04/2016. | MORGAN STANLEY. vere1,001,480 | ...........1,000,000 996,880 998,683 599 599 999,282 2,198 2,198 5,938 | 04/20/2017.... | 1.ovvvcvenee
31368H MT 7 [ FNMA #190370 . | 09/01/2016. | MBS PMT. 6,385 6,385 7,305 6,525 (140) (140) 6,385 0 257 |06/01/2036....
3136A2 R3 9 [FNMA2011-134 ND. . | 09/01/2016. | MBS PMT. 3,397 3,397 3,295 3,380 17 17 3,397 0 45 [02/25/2041.... | 1.coovveenes
3136AB  5R 0| FNMA 2013-2 NP. . | 09/01/2016. | MBS PMT. 17,842 17,842 16,777 17,741 100 100 17,842 0 235 |02/25/2043.... | 1.cooovvrenee
3136AC  JP  7|FNMA2013-17 YM . | 09/01/2016. | MBS PMT. 10,048 10,048 10,588 10,087 (39) (39) 10,048 0 258 |03/25/2033.... | 1.
3136AG ZE  5|FNMA2013-101 CF . | 09/25/2016. | MBS PMT. 4,513 4,513 4,522 4,514 0 4,513 0 31 [10/25/2043.... | 1.............
3136AH PA 2| FNMA 2013-128 CF. . | 09/25/2016. | MBS PMT. 8,602 8,602 8,629 8,604 (2) (2) 8,602 0 60 |12/25/2043.... [ 1..........c..
3136AS MM 5 |FNMA#201638 . 109/01/2016. | MBS PMT. 4,509 4,509 4,688 (7) (7) 4,509 0 34 | 01/25/2046....
31371H D9 6| FNMA#252228 .| 09/01/2016. | MBS PMT. 100 100 105 100 0 100 0 5 [12/01/2028.... [ 1.............
31371H QX 9| FNMA #252570 . | 09/01/2016. | MBS PMT. 1,577 1,577 1,750 1,605 (28) (28) 1,577 0 73 [07/01/2029.... | 1....ooveveees
31371K  T6 8| FNMA #254473. . | 09/01/2016. | MBS PMT. 835 835 864 839 (4) (4) 835 0 30 | 10/01/2017.... | 1eeerereee
31371K UC 3| FNMA #254479 .| 09/01/2016. | MBS PMT. 523 523 541 525 (2) (2) 523 0 24 110/01/2032.... [ 1..ooovveeeens
31371K - WK 3 [ FNMA #254550 . | 09/01/2016. | MBS PMT. 620 620 642 622 (2) 2) 620 0 27 112/01/2032.... | 1.ccereeee
31371L  F2 0| FNMA#254985 .| 09/01/2016. | MBS PMT. 2,204 2,204 2,220 2,206 (2) (2) 2,204 0 75 [ 11/01/2023.... [ 1....oovveeees
31371L K2 4 |FNMA#255113 . | 09/01/2016. | MBS PMT. 4,081 4,081 4,095 4,082 (1) (1) 4,081 0 ..133 02/01/2024....
31371 SJ 9| FNMA #255321 . 1 09/01/2016. | MBS PMT. 2,733 2,733 2,802 2,741 (8) 8) 2,733 0 98 | 07/01/2024.... | 1...coouuvee
31371L 72 8| FNMA#255561 .| 09/01/2016. | MBS PMT. 1,709 1,709 1,735 1,711 (2) 2) 1,709 0 68 | 12/01/2024.... [ 1.............
31371M 4P 9| FNMA #256530. .1 09/01/2016. | MBS PMT. 8,118 8,118 8,808 8,272 (154) (154) 8,118 0 297 | 12/01/2036.... | 1.............
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31371M  GF 8| FNMA#255898 .| 09/01/2016. | MBS PMT. 6,003 6,003 5,729 5,969 35 35 6,003 (VN R 193 | 10/01/2035.... | 1.............
31371M MG 9| FNMA #256059. . | 09/01/2016. | MBS PMT. 1,859 1,859 1,851 1,858 1 1 1,859 0 69 | 01/01/2036.... | 1...ocuncee
3137IN  CJ 2| FNMA#256673 . | 09/01/2016. | MBS PMT. 4,488 4,488 4,290 4,450 38 38 4,488 (1] I 164 |04/01/2037.... [ 1...cocccevve
31371N DR 3 |FNMA#256712 . | 09/01/2016. | MBS PMT. 3,238 3,238 3,255 3,240 (2) (2) 3,238 (U I 132 | 05/01/2037.... [ 1.coovevenec
3137IN P2 5[FNMA#257041 . | 09/01/2016. | MBS PMT. 3,823 3,823 3,808 3,821 2 2 3,823 (1] IS 148 |01/01/2038.... [ 1............
3137IN  ZP 3| FNMA#257350 .| 09/01/2016. | MBS PMT. 1,983 1,983 2,013 1,985 (2) (2) 1,983 0 82 |09/01/2038....
31374G WG 8| FNMA#313947. . | 09/01/2016. | MBS PMT. 139 139 146 140 (1) (1) 139 0 6 [01/01/2028.... [ 1.............
3137A2  3E 9| FHLMC 3745 GP . | 09/01/2016. | MBS PMT. 2,389 2,389 2,497 2,403 (14) (14) 2,389 0 63 | 06/15/2039.... | 1.vvvernene
3137A4  KP 1 |FHLMC 3770 DG .| 09/01/2016. | MBS PMT. 29,040 29,040 29,576 29,413 (373) (373) 29,040 0 588 |09/15/2027.... [ 1..ocovvvveens
3137A9 FB 7 |FHLMC 3840 KT. . |09/01/2016. | MBS PMT. 5 5 5 5 0 5 0 03/15/2026.... | 1..ccovreee
3137AG  CG 3 |FHLMC 3947 CN. .| 09/01/2016. | MBS PMT. 12,670 12,670 13,177 12,797 (127) (127) 12,670 0 318 |10/15/2041.... [ 1.....ccvceees
3137AJ  UZ 5| FHLMC 3968 AT. . | 09/01/2016. | MBS PMT. 27,726 27,726 28,488 28,273 (547) (547) 27,726 0 619 |03/15/2038....
3137AT  GA 4 |FHLMC 4091 TF. . | 09/15/2016. | MBS PMT. 7,637 7,537 7,541 7,537 0 7,537 0 44 | 08/15/2042.... | 1.
3137AX  UD 3| FHLMC 4160 HB. . | 09/01/2016. | MBS PMT. 2,617 2,617 2,257 2,591 26 26 2,617 0 45 | 12/15/2032.... | 1.evvrerenne
3137B3 5B 0| FHLMC 4215 NF. . 109/15/2016. | MBS PMT. 11,971 11,971 11,791 11,952 19 19 11,971 0 60 | 06/15/2043.... | 1..ccovrneee
3137B8  3Z  8|FHLMC 4305 A .| 09/01/2016. | MBS PMT. 14,567 14,567 15,145 14,626 (58) (58) 14,567 0 350 | 06/15/2048.... [ 1.............
3137GA WY 9| FHLMC 3738 BP . | 09/01/2016. | MBS PMT. 28,276 28,276 29,522 28,445 (169) (169) 28,276 0 814 |12/15/2038.... | 1..cooveveees
31381T 4B 3| FNMA#470718. . | 09/01/2016. | MBS PMT. 2,094 2,094 2,160 2,100 (6) (6) 2,094 0 42 103/01/2022.... | 1ooveree
31381T CF 5| FNMA #469970. . | 09/01/2016. | MBS PMT. 796 796 797 796 0 796 0 8 | 05/01/2023....
31385 LC 0 |FNMA#545823 . | 09/01/2016. | MBS PMT. 541 541 561 545 (3) 3) 541 0 20 | 08/01/2017.... | Tecveverreeee
313850 RN 0| FNMA #545993 . | 09/01/2016. | MBS PMT. 778 778 800 780 2) (2) 778 0 31 [11/01/2032.... | 1.....ccceees
31385W 2D 0| FNMA #555272 . | 09/01/2016. | MBS PMT. 1,118 1,118 1,147 1121 (3) (3) 1,118 0 44 103/01/2033.... | 1vvereeens
31385W 28 7 |FNMA #555285 . | 09/01/2016. | MBS PMT. 739 739 751 740 (1) (1) 739 0 29 [03/01/2038.... | 1.............
31385X  BD 8| FNMA #555436. .| 09/01/2016. | MBS PMT. 2,331 2,331 2,413 2,341 (10) (10) 2,331 0 94 105/01/2033.... [ 1...ccccvc
31385X NR 4 [ FNMA #555800 . 109/01/2016. | MBS PMT. 2,586 2,586 2,609 2,589 (3) 3) 2,586 0 94 |110/01/2033....
31388K  GA 4 |FNMA #606893 .| 09/01/2016. | MBS PMT. 77 77 79 78 0 77 0 3 [10/01/2031.... [ 1..oovveveees
31388L C8 1 |FNMA#607695 . | 09/01/2016. | MBS PMT. 566 566 585 569 (3) (3) 566 0 27 [11/01/2031.... [ 1o,
31388R  GT 8 |FNMA#612310 . | 08/31/2016. | MBS PMT. 59 59 61 59 0 59 0 2 |09/01/2016....  1.............
31389U TR 0| FNMA #636060 .| 09/01/2016. | MBS PMT. 56 56 58 56 0 56 0 3 | 04/01/2032.... [ 1..ooovvvvees
3138A2 AX 7 |FNMA #AH0921 . | 09/01/2016. | MBS PMT. 47,569 47,569 49,263 47,781 (212) (212) 47,569 0 | cveres 1,287 [12/01/2040.... | 1....cooueeee
3138A2 BQ 1 |FNMA#AH0946 .1 09/01/2016. | MBS PMT. 32,135 32,135 32,125 32,133 1 1 32,135 0 862 |12/01/2040.... [ 1.............
3138A4 U8 9| FNMA #AH2986 . | 09/01/2016. | MBS PMT. 20,177 20,177 21,249 20,305 (128) (128) 20,177 0 543 |02/01/2041....
3138A5 FX  5|FNMA #AH3781 . 1 09/01/2016. | MBS PMT. 22,008 22,008 21,439 21,932 76 76 22,008 0 584 |02/01/2041.... | 1.coooeeance
3138AF  C2  4|FNMA#AI1888 .| 09/01/2016. | MBS PMT. 18,329 18,329 19,073 18,442 (113) (113) 18,329 0 550 | 05/01/2041.... [ 1....cccoeeees
3138AH XV 3| FNMA #Al14291 . | 09/01/2016. | MBS PMT. 40,398 40,398 41,976 40,610 (212) (212) 40,398 0 | s 1,186 |06/01/2041.... | 1.
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3138EL A4 5|FNMA#AL3626. .| 09/01/2016. | MBS PMT. 63,680 63,680 68,217 64,399 (719) (719) 63,680 (V) R 1,687 | 09/01/2042.... | 1............
3138EL B3 6 | FNMA #AL3657 . 109/13/2016. | VARIOUS. ceveeeneenn 157,459 | L 148,001 | .oocovcriee 152,950 | .coovveneen 153,243 (504) (G102 R IO 152,739 4,720 4720 | oo 4,085 | 06/01/2043.... | 1..occvvuenee
3138EM  JG 7| FNMA#AL4762 . | 09/01/2016. | MBS PMT. 4,897 4,897 5216 4,933 (36) (36) 4,897 ([ [ 116 [01/01/2021.... [ 1..cvveeevce
3138EM WY 3| FNMA#AL5162 . | 09/22/2016. | VARIOUS, cevieeneenn 149,657 | i 143,806 | ..ccovvvnnee 149,176 (275) (275) 756 AT - 1,361 [09/01/2043.... | 1...coccees
3138EN  4H 9| FNMA #AL6223 . | 09/01/2016. | MBS PMT. 10,213 10,213 11,102 10,394 (181) (181) 0 309 |08/01/2044.... | 1.............
3138EN S5 9| FNMA #AL5939 .| 09/14/2016. | VARIOUS (1,915) (1,915) 4,815 4,815 6,609 | 09/01/2043....
3138EP A3 8| FNMA #AL6325. . | 09/01/2016. | MBS PMT. 34,264 34,264 34,933 34,331 (67) (67) 0 693 |10/01/2044.... | 1.....cc..cec.
3138EQ  FU  1|FNMA#AL7378. . | 09/01/2016. | MBS PMT. 1,722 1,722 1,771 (1) (1) 0 8 [11/01/2044.... [ 1.............
3138EQ KK 7| FNMA#AL7497. .1 09/01/2016. | MBS PMT. 93,057 93,057 97,203 93,786 (728) (728) (VN R 2,175 | 09/01/2040.... [ 1...oovvvveees
3138L4 W3 3| FNMA #AM4265 . |09/01/2016. | MBS PMT. 1,301 1,301 1,337 1,303 (2) ) 1,301 0 32 109/01/2023.... | 1.
3138L5 AL 4| FNMA #AM4510 .| 09/01/2016. | MBS PMT. 1,940 1,940 1,941 1,940 0 0 12 | 11/01/2023.... | 1............
3138L6 6N 3| FNMA #AM6276 . | 09/13/2016. | VARIOUS. ..127,703 (132) (132) 798 798 07/01/2026....
3138MB  XC 5 |FNMA#AP7874 . | 09/01/2016. | MBS PMT. 2,528 2,528 2,611 2,534 (6) (6) 0 59 110/01/2042.... | 1.
3138MC  2W 3| FNMA #AP8888 .| 09/21/2016. | BANK OF NEW YORK 216,059 | e 11,628 | oo 116,355 0 [ cooveverererererenenenenes | s 116,355 (297) (297) | s 195 | 10/01/2042.... | 1............
3138W9 WP 1| FNMA #AS0653 . |09/01/2016. | MBS PMT. 100 100 107 0 100 0 10/01/2043... [ 1.cvvvenee
3138WA  ND  5|FNMA#AS1287 .| 09/01/2016. | MBS PMT. 11,864 11,864 12,555 11,900 (36) (36) 11,864 0 347 [11/01/2033.... [ 1....covveeees
3138WA WU 7| FNMA #AS1558. . | 09/01/2016. | MBS PMT. 49,887 49,887 52,814 50,222 (334) (334) 49,887 0 | v 1,369 [01/01/2044.... | 1.....ccco....
3138WB HP 3| FNMA #AS2037 . | 09/01/2016. | MBS PMT. 57,493 57,493 62,151 58,184 (691) (691) 57,493 0 03/01/2044.... | 1.
3138WQ AW 2| FNMA #AT2720. . | 09/21/2016. | VARIOUS, (252) (252) . 141,787 287 287 05/01/2043....
3138WQ QS 4| FNMA#AT3164 . | 09/01/2016. | MBS PMT. 23,354 23,354 23,081 23,334 20 20 23,354 0 04/01/2043.... | 1.ccereereene
3138WT QN 9| FNMA #AT5860. . | 09/01/2016. | MBS PMT. 6,700 6,700 6,922 (14) (14) 6,700 (1] I 137 |06/01/2043.... [ 1.............
3138WW  FD 6| FNMA #AT8263 . | 09/07/2016. | VARIOUS. 27,842 26,291 27,421 27,600 (302) (302) 27,298 544 544 | i 709 |01/01/2042.... | 1.
3138X0  ZA 9| FNMA #AU1636 . | 09/01/2016. | MBS PMT. 58,175 58,175 60,993 (212) (212) 58,175 0 | e 1,035 [07/01/2043.... | 1.............
3138X3  EJ  7|FNMA#AU3736 .| 09/01/2016. | MBS PMT. 31,192 31,192 30,647 31,157 35 35 31,192 0 629 | 08/01/2043.... [ 1......ccceeee
3138X3  EQ  1|FNMA#AU3742 . | 09/07/2016. | VARIOUS, 75418 71,080 74,511 (342) (342) 74,334 1,085 08/01/2043....
3138XY  BY 9 |FNMA#AW8154 .| 09/01/2016. | MBS PMT. 21,467 21,467 22,193 21,559 (92) (92) 21,467 0 501 |01/01/2042.... [ 1..........cec
3138YA Y9 0| FNMA #AX8835 . | 08/02/2016. | VARIOUS. 335,554 325,737 332,375 | e 183,940 (1,696) (1,696) 331,471 4,084 4,084 | ... 5,774 | 02/01/2045.... [ 1.....cceeens
3138YF  6X 7 [FNMA#AY2685 . | 09/01/2016. | MBS PMT. 74 74 81 76 (1) (1) 74 0 2 [01/01/2045.... [ 1..cvvveneee
3138YU  H7 9| FNMA #AZ2953 .| 09/01/2016. | MBS PMT. 37,779 37,779 39,391 (182) (182) 37,779 (VN R 471 1 09/01/2030.... | 1.............
31391D DD 2| FNMA #663500. . | 09/01/2016. | MBS PMT. 960 960 972 961 (1) (1) 960 0 35 | 10/01/2032.... | 1.cceveeeee
31391 UM 3|FNMA#668168. .| 09/01/2016. | MBS PMT. 91 91 93 91 0 91 0 4 | 11/01/2032.... | 1............
31391Q S8 8 |FNMA#673843 . | 09/01/2016. | MBS PMT. 1,582 1,582 1,613 1,585 (3) (3) 1,582 0 58 [10/01/2017....
313921 SM  1|FNMA2001-51 GH . 1 09/01/2016. | MBS PMT. 1,464 1,464 1,588 1,474 (10) (10) 1,464 0 49 [10/25/2031.... | 1.coorreenes
31392H UB  7|FNMA2003-1LQ .| 09/01/2016. | MBS PMT. 3,247 3,247 3,523 3,300 (54) (54) 3,247 [V R 114 1 02/25/2033.... | 1............
31392)  KC 2 |FNMA2003-19 AR . | 09/01/2016. | MBS PMT. 787 787 854 795 (7) (7) 787 0 28 | 03/25/2033.... | 1.cvvereee
31392W 6N 5| FHLMC 2508 PH . | 09/01/2016. | MBS PMT. 1,131 1,131 1,230 1,145 (14) (14) 1,131 0 40 | 10/15/2032.... | 1.
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313934 WC 7 |FNMA 2003 30JQ .| 09/01/2016. | MBS PMT. 706 706 770 7 (11) (1) 706 27 | 04/25/2033.... [ 1....oovveeees
31393B PC 3 |FNMA 2003-32 . | 09/01/2016. | MBS PMT. 1,149 1,149 1,212 1,174 (25) (25) 1,149 39 | 05/25/2018.... | 1.cccveee
31393C  WJ 8 |FNMA 2003-46 PJ . | 09/01/2016. | MBS PMT. 1,767 1,767 1,922 1,787 (20) (20) 1,767 65 | 06/25/2033.... | 1.cveverereees
31393D HA 2| FNMA2003-69 N . | 09/01/2016. | MBS PMT. 336 336 358 337 (2) (2) 336 11 107/25/2033... | 1.
313930 KG  5[FNMA2003-64 JK . | 09/01/2016. | MBS PMT. 1,003 1,003 1,018 1,006 (3) (3) 1,003 23 [07/25/2038.... | 1.............
31393F PW 0 |FHLMC 2544 KE .| 09/01/2016. | MBS PMT. 617 617 669 625 (8) (8) 617 23 | 12/15/2032....
313936 AK  0|FHLMC 2538 DD. . | 09/01/2016. | MBS PMT. 3,000 3,000 3,225 3,023 (23) (23) 3,000 | v | s | e | e 113 | 12/15/2032.... | 1.cccvoeee
31393H SZ 6 |FHLMC 2558 DB . | 09/01/2016. | MBS PMT. 470 470 517 478 (8) (8) 470 18 [01/15/2033.... [ 1.oevvreree
31393) 6E  3|FHLMC 2556 TC .| 09/01/2016. | MBS PMT. 3,299 3,299 3,579 3,353 (54) (54) 3,299 [ v [ e | o0 | s 121 1 01/15/2023.... | 1o
31393L  FT 5| FHLMC 2564 AC. . |09/01/2016. | MBS PMT. 866 866 951 877 (11) (11) 866 32 | 02/15/2033.... | 1.cceveeee
31393L  WQ 2| FHLMC 2581 B. .1 09/01/2016. | MBS PMT. 6,124 6,124 6,765 6,249 (125) (125) 6,124 241 103/15/2033.... [ 1....cooeeeees
31393N VW 6 [ FHLMC 2598 QE. . | 09/01/2016. | MBS PMT. 4,396 4,396 4,806 4,459 (64) (64) 4,396 04/15/2033....
31393Q¢  WJ 7| FHLMC 2610 AD. . | 09/01/2016. | MBS PMT. 543 543 590 549 (7) (7) 543 19 1 05/15/2033... | 1.
31393T 6E 1| FNMA2003-107 LL .| 08/01/2016. | MBS PMT. 2,000 2,000 2,155 2,001 (1) (1) 2,000 73 | 11/25/2033.... [ 1.
31393 LG 6| FNMA2003-122 MG, . |09/01/2016. | MBS PMT. 1,258 1,258 1,312 1,270 (12) (12) 1,258 36 | 08/25/2033.... | 1.ccoveeeee
31393W  AH 2| FHLMC 2640 G .| 09/01/2016. | MBS PMT. 2,394 2,394 2477 2,438 (44) (44) 2,394 70 |07/15/2018.... [ 1..cooveveeees
31393W  ZN 2| FHLMC 2638 MJ. . | 09/01/2016. | MBS PMT. 4,896 4,896 5,330 4,961 (65) (65) 4896 | ..o | s | e | e 161 |07/15/2033.... [ 1.ccovvvenec
31393X 2V 2| FNMA 2004-17 H . | 09/01/2016. | MBS PMT. 2,611 2,611 2,872 2,634 (23) (23) 2,611 98 | 04/25/2034.... | 1.oovere...
31394C K2 7 |FNMA 2005-27 YD. . | 09/01/2016. | MBS PMT. 759 759 818 764 (5) (5) 759 27 |04/25/2035....
31394E 7B 8|FNMA 2005-68 PG. . | 09/01/2016. | MBS PMT. 1,476 1,476 1,649 (12) (12) 1,476 26 | 08/25/2035.... | 1..covvneee
31394E W4 6| FNMA 2005-70 KJ . | 08/01/2016. | MBS PMT. 1,889 1,889 1,967 1,913 (24) (24) 1,889 69 [09/25/2034.... | 1.............
31394F  GY  5|FNMA 2005-79 DB. . | 09/01/2016. | MBS PMT. 2,098 2,098 2,276 2,109 (11) (11) 2,098 75 [09/25/2035.... | ...
31394G  NY 5| FHLMC 2659 NH . | 09/01/2016. | MBS PMT. 6,499 6,499 7,049 6,575 (76) (76) 6,499 238 |08/15/2033.... | 1.............
31394 CM 0| FHLMC 2702 CE .| 09/01/2016. | MBS PMT. 3,357 3,357 3,592 3,380 (23) (23) 3,357 | oooeieiviiiiininiiininns | s | o0 | i 100 | 11/15/2033.... | 1o
31394M  YB 0| FHLMC 2720 PC . 109/01/2016. | MBS PMT. 1,090 1,090 1174 1,105 (15) (15) 1,090 36 | 12/15/2023.
313940  MJ 8| FNMA 2005-97 B. .| 09/01/2016. | MBS PMT. 5,230 5,230 5,596 5,285 (55) (55) 5,230 | covvvvvvvrvrrverrennnennns [ wevvvrvnnnennnnnnnennnines | ceveieseieieieiniennsn0 [ e 191 | 11/25/2035.... | 1.............
31394U XD 9| FNMA2005-108 TD . | 09/01/2016. | MBS PMT. 2,296 2,296 2,521 2,325 (29) (29) 2,296 92 | 12/25/2035.... | 1.veverene
31395B  BS 1| FNMA 2006-9 DG . | 09/01/2016. | MBS PMT. 5,744 5,744 6,286 5,792 (49) (49) 5,744 209 |03/25/2036.... | 1.....cccuune.
313958 ZF 3| FNMA 2006-27 BF. . | 09/25/2016. | MBS PMT. 15,188 15,188 15,202 15,191 (3) (3) 15,188 75 | 04/25/2036....  1........ccce.
31395F  HJ 6| FHLMC 2854 DL . | 09/01/2016. | MBS PMT. 1,578 1,578 1,653 1,603 (25) (25) 1,578 42 09/15/2019.... | 1.cooerruenes
31395) CN 4 |FHLMC 2883 DK .| 09/01/2016. | MBS PMT. 2,084 2,084 2,213 2,116 (33) (33) 2,084 60 |10/15/2034.... [ 1.............
31395K RZ 8| FHLMC 2901 KB. . | 09/01/2016. | MBS PMT. 776 776 830 784 (8) (8) 776 26 |12/15/2034....
31395T RQ 9| FHLMC 2962 TN . 1 09/01/2016. | MBS PMT. 18 18 19 18 0 18 1 103/15/2035.... | 1...ovvvnenee
313950  KP  5|FHLMC 2978 JG .| 09/01/2016. | MBS PMT. 3,190 3,190 3,501 3,245 (56) (56) 3,190 | oo | s | o0 | i 111 | 05/15/2035.... | 1.............
31396A EG 5| FHLMC 3033 WY. . | 09/01/2016. | MBS PMT. 3,249 3,249 3,526 3,271 (22) (22) 3,249 | oo | s | e | 120 | 09/15/2035.... [ 1.ccovvvunece
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31396A  FH 2 |FHLMC 3028 ME .| 09/01/2016. | MBS PMT. 11,087 11,087 11,641 11,347 (260) (260) 11,087 362 | 02/15/2034.... [ 1.............
31396A FT 6 |FHLMC 3028 PG . | 09/01/2016. | MBS PMT. 3,188 3,188 3,531 3,240 (51) (51) 3,188 | v | e | e | e 116 | 09/15/2035.... | 1..counnee
31396E  RF 5| FHLMC 3064 OG . | 09/01/2016. | MBS PMT. 2,732 2,732 2,850 2,794 (61) (61) 2,732 99 [06/15/2034.... | 1.............
31396F WU 3| FHLMC 3081 CQ . | 09/01/2016. | MBS PMT. 3,718 3,718 4,094 3,764 (46) (46) 3718 | i | | o0 | e 135 [12/15/2035.... [ 1..covvonece
31396P  GT 2| FNMA 2006-M2 A2A . | 09/01/2016. | MBS PMT. 10,466 10,466 11,402 (20) (20) 10,466 | oo | e | v [ i 103 | 10/25/2032.... | 1.ceverreeee
31396P NM 9| FNMA 2007-5 CB. .| 09/01/2016. | MBS PMT. 1,864 1,864 1,953 1,866 2) 2) 1,864 54 | 02/25/2037....
31396R  RB  5|FHLMC 3178 PE . | 09/01/2016. | MBS PMT. 547 547 602 552 (5) (5) 547 21 1 06/15/2036.... | 1..ccooee
31396V JU 3 |FNMA 2007-30 MB. .| 09/01/2016. | MBS PMT. 6,125 6,125 6,399 6,152 (27) 27) 8,125 [ .ooverervrereiicrinns [ e | eeverereninennnenenn0 | e 177 | 04/25/2037.... | 1eceoerenee
31396Y HT 2 |FNMA 2008-8 PA .| 09/01/2016. | MBS PMT. 2,563 2,563 2,678 2,583 (20) (20) 2,563 79 | 02/25/2038.... [ 1.............
31397C  E4  7|FHLMC 3237 FP. . 109/15/2016. | MBS PMT. 7,679 7,679 7,688 7,681 (2) 2) 7,679 49 [07/15/2036.... | 1...oevvueeee
31397E  DF 9 |FHLMC 3249 CB. .| 09/01/2016. | MBS PMT. 33 33 35 34 0 33 1 12115/2036.... | 1............
31397F 79 3| FHLMC 3293 MP. . | 09/01/2016. | MBS PMT. 1,698 1,698 1,828 1,726 (27) (27) 1,698 63 |03/15/2037....
31397J VU 5[FHLMC 3349 MY. .1 09/01/2016. | MBS PMT. 5,955 5,955 6,371 6,029 (74) (74) 5,955 221 [ 07/15/2037.... [ 1..oovvveeeens
31397K  EW 7 |FHLMC 3361 LF .| 09/15/2016. | MBS PMT. 6,394 6,394 6,430 6,398 (4) (4) 6,394 43 | 08/15/2037.... | 1............
31397N E5  0|FNMA2009-31 A . |09/01/2016. | MBS PMT. 10,292 10,292 10,613 10,340 (48) (48) 10,292 274 102/25/2024.... | 1.
313970 N9 6|FNMA 2011-57 PM. .| 09/01/2016. | MBS PMT. 19,426 19,426 20,761 19,601 (176) (176) 19,426 517 |08/25/2040.... | 1.............
313970 XW 4| FNMA2011-61 AE . | 09/01/2016. | MBS PMT. 9,686 9,686 10,001 9,810 (124) (124) 9,686 276 |08/25/2038.... | 1...ooveveees
31398E 3G 7 |FHLMC 3545 KC. .| 09/01/2016. | MBS PMT. 7,908 7,908 8,462 8,009 (101) (101) 7,908 249 | 06/15/2039.... [ 1.
31398) CF  8|FHLMC 3558 ZE. . | 09/01/2016. | MBS PMT. 21,517 21,517 24,408 21,894 (377) (377) 21,517 954 | 08/15/2032....
31398S D8 3| FNMA2010-135LF . | 09/25/2016. | MBS PMT. 13,943 13,943 13,886 5,359 14 14 13,943 77 | 12/25/2040.... | 1.covenecee
31398V RS 7|FHLMC 3662 PJ . | 09/01/2016. | MBS PMT. 728 728 793 736 9) 9) 728 24 | 04/15/2040.... | 1.cvvverereeee
31398W XK 5|FHLMC 3652 A . | 09/01/2016. | MBS PMT. 10,341 10,341 10,784 10,514 (173) (173) 10,341 308 | 11/15/2024.... | 1..coeveveees
31400C  6F 6| FNMA #684070 . | 09/01/2016. | MBS PMT. 3,320 3,320 3,399 3,328 (8) 8) 3,320 | oo [ e [ evrrereennnennd0 [ e 104 |05/01/2018.... [ 1.............
31400W  T7 5| FNMA#699974 .| 09/01/2016. | MBS PMT. 830 830 850 833 (3) (3) 830 30 |04/01/2033.... [ 1...coovveeees
31401B VB 8 |FNMA#703610 . 109/01/2016. | MBS PMT. 550 550 564 552 (2) 2) 550 16 |06/01/2018....
31401W V9 7| FNMA#720740 .| 09/01/2016. | MBS PMT. 213 213 218 214 (1) (1) 213 7 [07/01/2033.... [ 1......cccceee
31402Q CF 6| FNMA #734570 . | 09/01/2016. | MBS PMT. 54 54 53 54 0 54 2 |08/01/2033.... [ 1..covvvree
31402R  JV 2| FNMA#735676 . | 09/01/2016. | MBS PMT. 15,169 15,169 16,276 15,330 (160) (160) 15,169 505 |07/01/2035.... | 1.............
31402W LY 2| FNMA#740243 .| 09/01/2016. | MBS PMT. 110 110 12 110 0 10 4 110/01/2033.... | 1............
31403D T8 2| FNMA#745875. . | 09/01/2016. | MBS PMT. 2,366 2,366 2,387 2,369 (3) 3) 2,366 | oo | e | e 0 [ 101 | 09/01/2036.... | 1..cvvreeee
314030 WK 1|FNMA#745950 .| 09/01/2016. | MBS PMT. 3,308 3,308 3,766 3,379 (71) (71) 3,308 | ..o | i | o0 | i 131 | 11/01/2036.... | 1............
314030 3H 2| FNMA #758700 . | 09/01/2016. | MBS PMT. 27,678 27,678 27,055 27,601 7 77 27,678 11/01/2019....
31403V GR 4| FNMA #759008. . 1 09/01/2016. | MBS PMT. 2,216 2,216 2,200 2,214 2 2 2,216 81 | 01/01/2034.... | 1.ccevenecee
31404C  6R 6| FNMA#765080 .| 09/01/2016. | MBS PMT. 20,190 20,190 22,284 20,464 (274) (274) 20,190 | oo | i | o0 | i 772 | 01/01/2034.... [ 1.............
31404D QG 6 | FNMA #765555 . | 09/01/2016. | MBS PMT. 28,015 28,015 27,591 27,862 153 153 28,015 925 |12/01/2033.... | Torevereens
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31404) QD O [FNMA#770052. .| 09/01/2016. | MBS PMT. 1,559 1,559 1,573 1,560 (1) (1) 1,559 47 |03/01/2019.... | 1ocevveveeenes
31404K  TB 8 |FNMA#771046 . | 09/01/2016. | MBS PMT. 3,485 3,485 3,473 3,482 2 2 3485 | i | e | e | e 104 | 04/01/2019.... | T.cceveeneeae
31405B A6 8| FNMA #784029. . | 09/01/2016. | MBS PMT. 6,827 6,827 6,804 6,820 7 7 6,827 210 |06/01/2019.... | 1...couvveees
31405C  UT 4 |FNMA#785494 . | 09/01/2016. | MBS PMT. 13,974 13,974 13,870 13,963 1" 1 13,974 | i | s | e | 453 | 06/01/2034.... | 1..cvvvevenee
31405H 5G9 FNMA #790247 . | 09/01/2016. | MBS PMT. 28 28 28 27 1 1 28 1 108/01/2034.... | 1.
31405M MA 2| FNMA#793353 .| 09/01/2016. | MBS PMT. 4,733 4,733 4,875 4,736 (4) (4) 4,733 212 |08/01/2034....
31405N S8 9| FNMA#794443. . | 09/01/2016. | MBS PMT. 3,981 3,981 4,027 3,984 (4) (4) 3,981 | oo | e | e | e 146 | 10/01/2034.... | 1..ccooeee
31405P QQ 6| FNMA#795263. . | 09/01/2016. | MBS PMT. 2,565 2,565 2,612 2,571 (5) (5) 2,565 87 [09/01/2019.... | 1...coueveees
31406B  EU 0| FNMA #804847. .| 09/01/2016. | MBS PMT. 3,573 3,573 3,446 3,564 9 9 3573 97 |01/01/2035.... [ 1..ocovvvvees
31406F TS 0| FNMA#808861 . |09/01/2016. | MBS PMT. 4,150 4,150 4,215 4,152 (2) 2) 4150 | v | e | o0 | v 169 | 01/01/2035.... | 1.cevoreree
31406K  E9 7| FNMA #812060. .| 09/01/2016. | MBS PMT. 666 666 663 666 1 1 666 22 |03/01/2035.... [ 1...oovvveeees
31406T JR 3| FNMA#819372. . | 09/01/2016. | MBS PMT. 4,293 4,293 4,271 4,290 4 4 4,293 03/01/2020....
31407B U6 4| FNMA #826005. .| 09/01/2016. | MBS PMT. 1,593 1,593 1,538 1,586 7 7 1,593 53 | 07/01/2035.... [ 1.......c.....
31407Y R6 8| FNMA #844809 .| 09/01/2016. | MBS PMT. 2,210 2,210 2,152 2,201 10 10 2,210 75 | 11/01/2035.... [ 1.....ccc..
31408A EN 6| FNMA #845341 . |09/01/2016. | MBS PMT. 3,509 3,509 3,493 3,507 2 2 3,509 | s | e | 0| e 135 | 01/01/2036.... | 1..ccvoneee
314088 2X 5| FNMA #846890. .| 09/01/2016. | MBS PMT. 5,252 5,252 5,184 5,244 7 7 5,252 200 |12/01/2035.... | 1......ccceeee
31408D UQ  5|FNMA #848491 . | 09/01/2016. | MBS PMT. 5,390 5,390 5,285 5373 16 16 5,390 | oo [ e [ o0 [ 196 |12/01/2035.... [ ..o
31409E LS 8| FNMA #868937. . 109/01/2016. | MBS PMT. 808 808 818 809 (1) (1) 808 35 |05/01/2036.... | 1.............
3140EW W8 4| FNMA #BC2470. . | 09/01/2016. | MBS PMT. 3,249 3,249 3417 9) 9) 3,249 41 102/01/2046....
3140F2  G7 9| FNMA#BC6521 . | 09/01/2016. | MBS PMT. 416 416 440 0 416 1 105/01/2046.... | 1.....cc..c.c.
314106 WR 0| FNMA #889056 . | 09/01/2016. | MBS PMT. 37,455 37,455 41,987 38,384 (929) (929) 37455 | oo | e | e [ s 1,683 [10/01/2017.... | 1..ocouevees
31410K HE 7| FNMA #889529. . | 09/01/2016. | MBS PMT. 8,147 8,147 9,252 8,337 (190) (190) 8,147 330 |03/01/2038.... | 1.
31410K  JY 1| FNMA #889579. . | 09/01/2016. | MBS PMT. 14,843 14,843 16,574 2,698 (228) (228) 14,843 | i | e | e[ 466 | 05/01/2038.... | 1.............
31410L DU  3|FNMA#890315 .| 09/01/2016. | MBS PMT. 19,583 19,583 20,948 19,781 (198) (198) 19,583 586 | 02/01/2041.... [ 1.
31410L  NL 2| FNMA #890595. . | 09/01/2016. | MBS PMT. 19,697 19,697 20,257 19,797 (100) (100) 19,697 336 |01/01/2024....
314100  SZ  6|FNMA#897936 .| 09/01/2016. | MBS PMT. 3,728 3,728 3,738 3,728 0 3728 | coovvvvvvvvvrvvvvvnnneenns [ cevrvvvnnnvnnnnnnnsnnninns | ceveieseseseieieinnesn0 [ i, 134 1 08/01/2021.... | 1............
31410V DU 1| FNMA #898415. . | 09/01/2016. | MBS PMT. 724 724 730 725 (1) (1) 724 29 [10/01/2036.... | 1.....cccoo...
31411E  ZB 6| FNMA#906238 .| 09/01/2016. | MBS PMT. 7,359 7,359 7,128 7,323 36 36 7,359 246 | 01/01/2037.... [ 1.ccccvevs
31412R  H5 9| FNMA#932752 .| 09/01/2016. | MBS PMT. 12,493 12,493 13,323 12,592 (99) (99) 12,493 | oo | cevvvvisiinnsnnensiiins | o0 | 428 |04/01/2040.... | 1.............
31413D S4 0| FNMA #942539. . | 09/01/2016. | MBS PMT. 3,327 3,327 3,287 3,317 10 10 3,327 | v | s | e | i 133 | 08/01/2037.... | T.ceverreeee
314138 CV 4 |FNMA#953784 .| 09/01/2016. | MBS PMT. 2,517 2,517 2,531 2,520 (3) (3) 2,517 90 | 11/01/2037.... [ 1..cooveveees
314138 HB 3| FNMA #953926. . | 09/01/2016. | MBS PMT. 944 944 955 945 (1) (1) 944 36 |12/01/2037....
31414S YU  1|FNMA#975123 . 1 09/01/2016. | MBS PMT. 1,098 1,098 1,002 1,096 1 1 1,098 39 | 05/01/2038.... | 1.cccverenee
31416W  UW 0| FNMA #AB1496. .| 09/01/2016. | MBS PMT. 10,425 10,425 10,914 10,495 (70) (70) 10,425 240 |09/01/2025.... [ 1....cooveeees
31416X J9 2| FNMA #AB2087. . | 09/01/2016. | MBS PMT. 18,797 18,797 18,935 18,816 (18) (18) 18,797 519 |01/01/2041.... | 1orevereens
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31416X  JR 2 |FNMA#AB2071 .| 09/14/2016. | VARIOUS 21,128 20,023 20,655 20,712 (89) (89) 20,624 504 504 557 | 01/01/2041.... [ 1...coovveeees
31417A  JK 6 [ FNMA #AB3865. . 1 09/07/2016. | VARIOUS. 45,638 42,795 44,226 44,301 (145) (145) 44,155 1,482 1482 | 1,146 | 11/01/2041.... [ 1.covcveeeece
31417B 28 5| FNMA #AB5284. . | 09/01/2016. | MBS PMT. 25,612 25,612 27,273 25,776 (164) (164) 25,612 0 598 |06/01/2042... | 1.............
31417B XS 1| FNMA#AB5188. . | 09/01/2016. | MBS PMT. 9,995 9,995 10,402 10,023 (28) (28) 9,995 0 250 |05/01/2042.... | 1..cveveveees
314170 U5 0| FNMA#AB6903 . | 09/22/2016. | VARIOUS, cerernennnnn 125,107 | 120,075 | oo 124,803 (154) (154) | ovvrvrereiverreeeienes | v 124,649 458 458 | ........... 1,135 [ 11/01/2042.... | 1.............
31417F 7K 8| FNMA#AB8997 .| 09/01/2016. | MBS PMT. 35,176 35,176 36,814 35,341 (165) (165) 35,176 0 571 |04/01/2028....
31417F VU 9| FNMA #AB8726. . | 09/01/2016. | VARIOUS, cevrneneenn 144,596 | L 138,394 | oo 145,189 (257) (257) | o | v 143,787 809 809 2,335 | 03/01/2043.... [ 1.cvvvence
31417G  F3 5| FNMA#AB9185. . | 09/01/2016. | MBS PMT. 51,052 51,052 51,522 51,099 (47) (47) 51,052 (0 [ 1,010 |04/01/2043.... | 1.............
31417M DX 8| FNMA #AC2817. . | 09/01/2016. | MBS PMT. 2,693 2,693 2,883 2,719 (25) (25) 2,693 0 75 [10/01/2039.... | 1....oveveees
31417y AL 1|FNMA #MA0010 . |09/01/2016. | MBS PMT. 5317 5317 5,501 5,350 (33) (33) 5317 {0 I 159 | 03/01/2019.... | Tecvereereeee
31417Y  CG 0| FNMA #MA0070 .| 09/01/2016. | MBS PMT. 5,484 5,484 5,680 5,524 (40) (40) 5,484 [V R 148 | 05/01/2019.... | 1............
31417Y  SC 2| FNMA #MA0514 . | 09/01/2016. | MBS PMT. 19,070 19,070 19,729 19,158 (88) (88) 19,070 0 09/01/2040....
31417y TE 7| FNMA #MA0548 . | 08/23/2016. | VARIOUS, 267,689 254,268 266,306 261,661 (2,324) (2,324) 259,337 8,351 8,351 | oooonnnnd 6,478 |10/01/2020.... [ 1.............
31417Y V9 5| FNMA #MA0639. . | 09/01/2016. | MBS PMT. 4,465 4,465 4777 4,500 (34) (34) 4,465 (U I 121 02/01/2041.... [ 1.cooveoenece
31418A 2W 7 [ FNMA #MA1688 . |09/01/2016. | MBS PMT. 4,187 4,187 4,396 (19) (19) 4,187 0 86 | 12/01/2033.... | 1.ccevereee
31418A 3V 8|FNMA #MA1711 .| 09/01/2016. | MBS PMT. 3,449 3,449 3812 (15) (15) 3,449 0 77 [12/01/2043.... [ 1.............
31418A 52 7 |FNMA #MA1763 . | 09/01/2016. | MBS PMT. 31,124 31,124 32,553 31,322 (198) (198) 31,124 (U I 745 | 01/01/2034.... | 1..orevcees
31418A  BA 5| FNMA #MA0932 . | 09/01/2016. | MBS PMT. 11,247 11,247 11,569 11,283 (36) (36) 11,247 0 264 |12/01/2041.... | 1o
31418A DY  1|FNMA#MA1018 . | 09/01/2016. | MBS PMT. 30,888 30,888 32,085 31,015 (127) (127) 30,888 0 605 | 03/01/2027....
31418A  JV  1|FNMA#MA1175 . | 09/01/2016. | MBS PMT. 35,999 35,999 37,366 36,129 (130) (130) 35,999 (] IO 740 |09/01/2042.... | 1....cvveueee
31418A  JX 7 |FNMA #MA1177 . | 09/01/2016. | MBS PMT. 7,758 7,758 7,704 7,754 3 3 7,758 (1] I 181 |09/01/2042.... [ 1.............
31418A R2 6| FNMA #MA1404 . | 09/01/2016. | MBS PMT. 6,088 6,088 6,369 9) 9) 6,088 0 73 [ 04/01/2043.... | 1o
31418A SU 3| FNMA #MA1430 . | 09/01/2016. | MBS PMT. 35,165 35,165 35,532 35,191 (26) (26) 35,165 (1] IS 712 |05/01/2043.... | 1.............
31418A  TA 6| FNMA #MA1444 .| 09/01/2016. | MBS PMT. 16,950 16,950 17,390 16,988 (38) (38) 16,950 0 280 | 05/01/2033.... [ 1...ooovvveees
31418A  TY 4 |FNMA #MA1466 . 109/01/2016. | MBS PMT. 21,973 21,973 22,059 21,987 (13) (13) 21,973 0 525 |06/01/2043....
31418A Y4 4| FNMA #MA1630 .| 09/01/2016. | MBS PMT. 3,276 3,276 3,534 3,308 (32) (32) 3,276 0 86 |10/01/2033.... [ 1.............
31418A  YS 1| FNMA #MA1620. . | 09/01/2016. | MBS PMT. 35,229 35,229 36,192 35,368 (139) (139) 35,229 0 584 |10/01/2023.... | 1..creveveens
31418N  ZW 3 [ FNMA #AD1656 . | 09/01/2016. | MBS PMT. 26,638 26,638 27,761 26,807 (169) (169) 26,638 0 804 |03/01/2040.... | 1.............
31418R  GS  4|FNMA#AD3808 .| 09/01/2016. | MBS PMT. 12,914 12,914 13,179 12,955 (41) (41) 12,914 0 391 | 04/01/2040.... [ 1....ccovveees
314180 CG 7| FNMA#AD6370. . | 09/01/2016. | MBS PMT. 25,877 25,877 26,096 25913 (35) (35) 25,877 {1 I 771 |05/01/2040.... | 1...........c.
31418W PG 9| FNMA #AD8522 .| 09/01/2016. | MBS PMT. 10,815 10,815 10,904 10,828 (13) (13) 10,815 0 293 | 08/01/2040.... [ 1........cccee
31418X  YX 0| FNMA #AD9725 .| 09/14/2016. | VARIOUS, 45,850 43,348 45,055 45,240 (250) (250) 44,989 861 861 10/01/2040....
31419A  3Y  1|FNMA#AE0814. . 1 09/01/2016. | MBS PMT. 5,522 5,522 6,285 5,658 (136) (136) 5,522 0 219 {09/01/2039.... | 1...vevvuenee
31419A 4N 4| FNMA #AE0828 .| 09/01/2016. | MBS PMT. 13,216 13,216 13,707 13,263 (47) (47) 13,216 0 311 | 02/01/2041.... [ 1....cccveeeee
31419A NM 5| FNMA #AE0395. .| 09/01/2016. | MBS PMT. 24,013 24,013 24,298 24,056 (42) (42) 24,013 LU I 726 |10/01/2040.... | 1..crecereees
31419) SM  1|FNMA AE7723. . | 09/01/2016. | MBS PMT. 70,605 70,605 73,496 70,928 (322) (322) 70,605 (1 [ 1,885 | 11/01/2040.... | 1............
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57586N  MX 6| MASSACHUSETTS ST HSG FIN AGY.......cocooocvcicicnens . | 07/01/2016. | CALL at 100.000. 75,000 75,000 75,000 75,000 0 75,000 0 [ s 1,974 |12/01/2032.... | 1FE........
3199999. Total Bonds - U.S. Special Revenue and Special A L0 OO OO OO OO POP SO UOPPOPTOPPPTOOPPOR PPN 10,397,428 | ......... 10,223,649 | ........ 10,488,881 | ...........8,152,272 0 (33,530) 0 (33,530) 0 [ e 10,331,061 0 66,367 66,367 | ....... 184,745 XXX XXX
Bonds - Industrial and Miscell
00206R AZ 5|AT&TINC . | 08/11/2016. | BANK OF NEW YORK 16,293 15,000 15,147 15,110 (11) (11) 15,099 1,194 1,194 583 |08/15/2021.... | 2FE........
00206R CQ  3|AT&TINC . | 08/09/2016. | BANK OF NEW YORK e AOATTA | 100,000 96,918 25 25 7,830 7,830 3,523 | 05/15/2046.... | 2FE........
02006U AD 5 |ALLYL 2014-SN2 A3 . | 09/20/2016. | MBS PMT. 76,318 79 79 0 09/20/2017....
02006X AD 9 [ALLYL 2015-SN1 A3, . 109/20/2016. | MBS PMT. 13,280 9 9 (U IO 121 | 12/20/2017.... | 1FE........
0258M0 DG 1 [AMERICAN EXPRESS CREDIT........ccccovvvrvsmmmervsnnnns | - | 07/29/2016. | MATURITY 25,198 25,042 (42) (42) 0 325 |07/29/2016.... | 1FE........
0258M0 DK 2| AMERICAN EXPRESS CREDIT..........ccccovvvrvrvrvrrrnnnnnnnens | . | 08/16/2016. | BANK OF NEW YORK 25,497 25,000 24,988 24,992 1 1 24,994 503 503 [ oo 488 |03/18/2019.... | 1FE.......
03027X AD 2| AMERICAN TOWER CORP.......ccccccruvveemermmrrienernnenenens | . | 07/26/2016. | BANK OF NEW YORK. 242,496 212,000 224,903 224,501 (757) (757) 223,744 | oo | e 18,752 | oo 18,752 | ... 10,129 | 02/15/2024.... | 2FE........
03064L AC  4|AMCAR 2014-1A3 . | 09/08/2016. | MBS PMT. 5,408 5,408 5,407 5,408 0 5,408 0 32 [02/08/2019.... [ 1FE........
03064V AC 2| AMCAR 2014-2 A3. . | 09/08/2016. | MBS PMT. 21,223 21,223 21,222 21221 2 2 21,223 0 02/08/2019....
03065E AD 7| AMCAR 2013-5A3. . | 09/08/2016. | MBS PMT. 9,787 9,787 9,786 9,788 0 9,787 0 59 [09/08/2018.... [ 1FE........
035242 AA 4| ANHEUSER-BUSCH INBEV........ccoocommmrreerrrerrerernnns . | 08/31/2016. | BANK OF NEW YORK 76,598 75,000 71,267 71,340 318 318 71,658 4,940 4,940 2,237 | 01/17/2023.... | 2FE........
055790 AC 7 |BMWLT 2014-1 A3 . | 08/20/2016. | MBS PMT. 4,431 4,431 4,431 4,435 (3) 3) 4,431 0 20 | 02/20/2017.... | 1FE........
05952C  AE 0 [BACM 2007-5 Ad4. .| 09/10/2016. | MBS PMT. 430 430 471 435 (5) (5) 430 0 15 | 02/10/2051.... | 1FM........
06051G  EM 7| BANK OF AMERICA CORP........cocommrmrerermrirernrirnenens . | 08/04/2016. | BANK OF NEW YORK 87,779 75,000 85,539 (345) (345) 85,194 2,584 2,584 2,316 | 01/24/2022.... | 2FE........
06051G  FU 8| BANK OF AMERICA CORP...........ccoomrvrirmmrmrirrernrirsnnnns . 107/12/2016. | BANK OF NEW YORK 220,167 207,000 207,000 0 207,000 | coovoeoreveeennreines [ e 13,167 | oo 13,167 | oo 3,378 | 03/03/2026.... | 2FE........
06742L AE 3 |DROCK 2014-3 A . | 09/23/2016. | BANK OF NEW YORK 14,766 (343) (343) . 114,423 1,861 1,861 07/15/2022....
075896 AA 8| BEDBATH & BEYOND INC.......cocoovvmvmrirnirireriieriinens . | 08/24/2016. | BANK OF NEW YORK 15,000 0 15,000 573 573 606 |08/01/2024.... | 2FE........
075896 AB 6 [BEDBATH&BEYOND INC.......cccoovvrirrmrirerrriiscnninnns . | 08/24/2016. | BANK OF NEW YORK 25,386 25,000 25,904 25,882 (21) 21) 25,860 (474) L) R— 1,324 | 08/01/2034.... | 2FE........
084664 BT 7 [ BERKSHIRE HATHAWAY FIN......coooererevercreiererenins . | 07/19/2016. | BANK OF NEW YORK 21,248 20,000 19,468 19,592 32 32 19,625 1,624 1,624 | oo 412 | 05/15/2022.... | 1FE........
09658U AC 3 |BMWOT 2014-A A3 . | 09/25/2016. | MBS PMT. 20,937 20,937 20,937 20,928 9 9 20,937 (1] IS 135 | 11/26/2018.... [ 1FE........
126185 AC  1|CNH2013-DA3 .| 09/15/2016. | MBS PMT. 23,262 23,262 23,261 23,258 4 4 23,262 (VN R 126 | 10/15/2018.... | 1FE........
126650 BP 4 |CVSPASS-THROUGH TRUST.. . 109/10/2016. | SINK. 9,838 9,838 10,064 9,850 (12) (12) 9,838 0 396 |12/10/2028....
126650 CK 4 [ CVSHEALTH CORP........ooovvvevivcvivininivsnissssssssssssssssnnnnnns .| 07/22/2016. | BANK OF NEW YORK. 11,91 11,000 10,995 10,996 0 10,996 915 915 392 | 07/20/20 2FE......
12665U AA 2| CVS PASS-THROUGH TRUST......cccoooommmvrrirmecreeeneenenns | - | 09/10/2016. | SINK 1,828 1,828 1,828 1,828 0 1,828 0 57 [01/10/2036.... | 2FE........
13975F  AC 4 |AFIN 2013-4 A3 . | 09/20/2016. | MBS PMT. 49,045 49,045 49,044 49,056 (11) (11) 49,045 0 356 |03/20/2018.... | 1FE........
13975H AC O [AFIN2014-2A3 .| 09/20/2016. | MBS PMT. 42,768 42,768 42,763 42,755 13 13 42,768 0 359 |05/20/2018.... | 1FE........
14313p  AC 1| CARMX2013-4 A3 . 109/15/2016. | MBS PMT. 11,160 11,160 11,159 11,159 1 1 11,160 0 60 | 07/15/2018.... | 1FE........
143130  AC  0|CARMX 2014-4 A3 .| 09/15/2016. | MBS PMT. 31,936 31,936 31,933 31,920 16 16 31,936 0 285 |11/15/2019.... | 1FE........
149123 CB 5| CATERPILLAR INC. . | 09/02/2016. | MKTX. 260,098 250,000 233,910 234,374 222 222 234,595 25,502 08/15/2042....
172967 KV 2| CITIGROUP INC. . 109/19/2016. | BANK OF NEW YORK rerirneneeen 153,292 | 153,000 | ..ovvveeeen 152,893 3 3 [ e | e 152,896 397 397 | s 499 |08/02/2021.... | 2FE........
20030N BE 0 |COMCAST CORP .| 07/12/2016. | BANK OF NEW YORK. 394,990 332,000 354,931 336,027 (229) (229) 354,445 | ... | v 40,545 | ....ooovere 40,545 | ... 15,066 | 07/15/2042.... | 1FE........
20825C AU 8| CONOCOPHILLIPS . | 07/29/2016. | BANK OF NEW YORK 56,735 50,000 59,363 58,050 (1,137) (1,137) 56,913 (178) (178) | oo 3,150 |01/15/2020.... | 2FE........
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20826F AR 7| CONOCOPHILLIPS COMPANY............oooovevvvvvvvvirivinninnns .| 07/20/2016. | BANK OF NEW YORK 263,068 209,000 207,964 7 7 207,971 55,097 55,097 | ....ooc.. 4,732 |03/15/2046.... | 1FE.......
233046 AD 3| DNKN 2015-1A A2l . | 08/20/2016. | MBS PMT. 475 475 487 476 (1) (1) 475 0 14 102/20/2045.... | 2FE........
235851 AH 5| DANAHER CORP. . | 08/15/2016. | CALL at 110.595. rere 1,105,950 | ..........1,000,000 | ........... 1,096,715 | ..........1,040,954 (7,660) (4 1C10) ) [N 1,033,293 | oo | e 72,657 72,657 | ... 51,600 |03/01/2019.... | 1FE........
25389) AL 0|DIGITAL REALTY TRUST LP....covvvrverrreerrecreeernereiinns . | 09/13/2016. | BANK OF NEW YORK L A89,790 | s 180,000 | ..occovvvuneee 179,564 | ..ccovveneee 179,616 36 36 | s | e 179,652 | ..ooevvvveiiericneis [ v 10,138 LG 100138 | 8,749 |07/01/2022.... | 2FE........
25389  AQ  9|DIGITAL REALTY TRUST LP.........ccoomrvvirmrrrirernriiienns . | 09/13/2016. | BANK OF NEW YORK ...162,809 | ..ccoooeeeens 142,000 | ..oovveeeee 143,752 (77) (U4 ) [FTRIN IS 143,675 9,134 9,134 | ... 6,464 |10/01/2025.... [ 2FE........
25755T  AC 4| DPABS 2012-1A A2 .| 07/25/2016. | MBS PMT. 2,381 2,381 2,469 1,431 (11) (1) 2,381 0 81 | 01/25/2042....
26875P AP 6| EOG RESOURCES INC........ccooumriinriirriinciiisriinsiiens . | 09/14/2016. | BANK OF NEW YORK 145,061 | s 134,000 | ..ocoovrinneee 133,804 10 10 [ e | e 133,815 [ oo [ i 11,247 L1247 | 3,468 | 01/15/2026.... | 2FE........
29273R BD  0|ENERGY TRANSFER PARTNERS.........ccccoovmmvrmrnrnnnns . | 07/11/2016. | BANK OF NEW YORK 27,092 27,000 26,978 26,979 1 1 26,980 1M1 1M1 908 |03/15/2025.... | 2FE........
30231G AG 7| EXXON MOBIL CORPORATION..........omerrrermmrerermannnes . | 07/19/2016. | BANK OF NEW YORK 56,047 55,000 55,745 55,717 (95) (95) 55,622 425 425 923 |03/06/2020.... | 1FE........
30231G AT 9| EXXON MOBIL CORPORATION.........ccocveemmririrnnriinnes . 107/19/2016. | BANK OF NEW YORK 250,566 235,000 235,000 0 235,000 | coooreeerreriineins | e 15,566 .. 15,566 | ........... 2,761 | 03/01/2026.... [ 1FE........
31677A  AB 0| FIFTH THIRD BANK . | 09/08/2016. | BANK OF NEW YORK. 312,669 294,000 293,709 12 12 293,721 | ooooeeeveieiininiininns | oo 18,948 ..18,948 | 5,597 |03/15/2026.... | 2FE.......
31679M AD 8| FITAT 2014-3 A3. . | 09/15/2016. | MBS PMT. 51,149 51,149 51,146 51,134 15 15 51,149 0 327 |03/15/2019....
345306 AD 4 |FORDO 2013-D A3 . | 09/15/2016. | MBS PMT. 15,639 15,639 15,639 15,639 0 15,639 0 70 [04/15/2018.... [ 1FE........
34530K AB 9| FORDO 2014-B A3, . | 09/15/2016. | MBS PMT. 51,076 51,076 51,075 51,068 7 7 51,076 0 306 |10/15/2018.... | 1FE........
34530L AD 3| FORDL 2014-B A3. . 109/15/2016. | MBS PMT. 56,450 56,450 56,447 56,468 (17) (17) 56,450 0 332 [09/15/2017.... | 1FE........
34530P AD 4 |FORDO 2014-C A3 .| 09/15/2016. | MBS PMT. 11,504 11,504 11,502 11,499 5 5 11,504 0 81 |05/15/2019.... [ 1FE........
345397 VX 8 |FORD MOTOR CREDIT CO LLC.......cccoeuuvveemmerrerenunnns | - | 07/14/2016. | PIPER, JAFFRAY & HOPWOOD........ | cooevverevirvereeirnereins | ceverneens 1,015,560 | ..........1,000,000 | ........... 1,053,230 | ....ecc... 1,030,374 | oo ceerrennenene(15,283) | oo (15,283 | s | e 1,015,091 469 469 | ... 40,847 |02/03/2017.... | 2FE........
36192R  AA 0 [GSMS 2012-BWTRA....ooorrerereriserenererennsieenens . | 08/16/2016. | BANK OF NEW YORK 260,742 250,000 252,021 251,860 (164) (164) 251,696 9,046 9,046 5,293 | 11/05/2034.... | 1FM........
39121  AA 8| GREAT RIVER ENERGY... . | 07/01/2016. | SINK 72,660 72,660 77,710 72,642 18 18 72,660 0 07/01/2017....
40414L  AH 2| HCPINC . 107/07/2016. | BANK OF NEW YORK 20,224 20,000 19,956 19,967 4 4 19,971 253 253 02/01/2020.... | 2FE........
40428H PV 8|HSBCUSAINC . | 08/11/2016. | HSBC cere 1,123,452 | ....1,100,000 | ... 1,099,032 | ..........1,099,105 115 LT RO [ 1,099,220 24,232 24,232 08/07/2020.... | 1FE........
437076 BL  5|HOME DEPOT INC . | 07/05/2016. | BANK OF NEW YORK 8,251 8,000 7,972 2 2 7,974 277 277 65 [04/01/2021.... [ 1FE........
43813) AC  9[HAROT 2014-1 A3 . | 09/21/2016. | MBS PMT. 29,710 29,710 29,706 29,708 1 1 29,710 (1] IS 132 [ 11/21/2017.... [1FE........
43814G  AC 4| HAROT 2014-2 A3 .| 09/18/2016. | MBS PMT. 26,494 26,494 26,491 26,490 4 4 26,494 (VN R 137 | 03/18/2018.... | 1FE........
44890R AC  5|HART 2014-A A3 . 109/15/2016. | MBS PMT. 10,471 10,471 10,469 10,470 1 1 10,471 0 55 | 07/16/2018....
460146 CP 6| INTERNATIONAL PAPER CO.........ccccvcmmmmmmnimnnnnnnnnns .| 09/29/2016. | BANK OF NEW YORK. LAT9AM9 | 179,000 | covvvvvveeee 178,327 8 8 [ oo | s 178,335 1,084 1,084 | ool 791 |02/15/2027.... | 2FE........
477877 AD  6|JDOT 2014-B A3 . | 09/15/2016. | MBS PMT. 20,705 20,705 20,701 20,697 8 8 20,705 (U I 147 | 11/15/2018.... [ 1FE........
47787V AC  5[JDOT 2014-A A3 . | 09/15/2016. | MBS PMT. 20,403 20,403 20,399 20,399 3 3 20,403 (1] I 125 | 04/15/2018.... [1FE........
49326E  EF 6| KEYCORP .| 07/26/2016. | BANK OF NEW YORK 144,010 | e 139,000 | covvvvverene 139,678 | w.oovovevenen 139,657 (76) ([(:))) [ IS 139,581 4,428 4,428 3,516 |09/15/2020.... | 2FE........
55616X AM 9 [MACYS RETAIL HLDGS INC........coevvumerierrirerinniinens . 109/29/2016. | BANK OF NEW YORK 9,433 10,000 9,894 9,898 3 3 9,901 (468) (468) 361 |12/15/2034.... | 2FE........
590200 HN 8| MLMI 2004-A3 4A3, .| 09/01/2016. | MBS PMT. 60 60 58 59 0 60 0 1 [06/25/2034.... | 1FM........
61746B  DZ 6 MORGAN STANLEY.. . | 07/21/2016. | BANK OF NEW YORK ..478,560 ...452,000 ..470,405 (385) (385) ..470,021 8,540 8,540 8,682 |01/27/2026....
61763Q AA  9|MSC 2014-CPT A . | 09/08/2016. | BANK OF NEW YORK A0 | 105,000 | ...ovveeeee 110,020 | ccovrvoes 109,369 (534) (534) | ovvvereinerireneienes | v 108,835 2875 2,875 | oo 2,755 | 07/13/2029.... | 1FM........
65477M  AC 2| NAROT 2013-C A3 .| 09/15/2016. | MBS PMT. 16,180 16,180 16,177 16,178 2 2 16,180 0 72 |08/15/2018.... | 1FE........
65477N  AD 8 |NALT 2014-A A3 . | 07/15/2016. | MBS PMT. 13,959 13,959 13,959 13,973 (14) (14) 13,959 0 65 [02/15/2017.... | 1FE........




Statement as of September 30, 2016 of the Priority Health

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

¥1°'6030

1 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21 22
12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Other-Than- Total Foreign | Stock nation or
i Prior Year Current Year's Temporary Total Change in Exchange Book/Adjusted Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted (Amortization)/ Impairment B/A.CV. Change in Carrying Value at (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification n Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value Accretion Recognized (11+12-13) B./A.CV. Disposal Date Disposal Disposal During Year | Maturity Date (a)
65477P  AC 5| NAROT 2014-A A3 MBS PMT. 13,284 13,284 13,281 13,282 2 2 13,284 0 64 |08/15/2018.... | 1FE........
65477W  AC 0| NAROT 2014-B A3, MBS PMT. 17,629 17,629 17,628 17,622 7 7 17,629 (U I 130 | 05/15/2019.... | 1FE........
68389X BA 2| ORACLE CORP. BANK OF NEW YORK 24,101 23,000 22,967 22,973 3 3 22,976 1,125 1125 | o 744 |07/08/2021.... | 1FE........
81744F  DJ 3| SEMT 2004-8 A1 MBS PMT. 1,779 1,779 1,663 1,770 9 9 1,779 0 14 1 09/20/2034.... | 1FM........
81744F DV 6| SEMT 2004-9 A1 MBS PMT. 5,784 5,784 5,531 5,743 42 42 5,784 0 42 |10/20/2034.... | 1FM........
828807 CW 5| SIMON PROPERTY GROUP LP. BANK OF NEW YORK 26,779 25,000 24,935 3 3 24,938 1,841 1,841 502 | 01/15/2026....
844741 BB 3| SOUTHWEST AIRLINES CO......ccccoevvumrimriinerienninenes BANK OF NEW YORK cerenenenn 101,940 99,000 98,908 98,911 10 10 98,921 3,019 3,019 | e 1,968 |11/05/2020.... | 2FE........
857477  AS 2| STATE STREET CORP.......ccoovvrmrrverirererirscrenerrereninns BANK OF NEW YORK 13,461 13,000 12,970 12,972 4 4 12,977 484 484 366 |08/18/2020.... | 1FE........
88579Y AD 3 |3M COMPANY MATURITY 53,000 53,000 53,612 53,306 (306) (306) 53,000 (VN R 729 |09/29/2016.... | 1FE........
887317 AR 6| TIME WARNER INC BANK OF NEW YORK 35,217 32,000 31,904 31,921 6 6 31,926 3,291 3,291 918 |12/15/2023.... | 2FE........
89190A AC  4|TAOT 2014-C A3 MBS PMT. 19,326 19,326 19,325 19,321 5 5 19,326 [V R 120 | 07/16/2018.... | 1FE........
89231M  AC 9| TAOT 2014-A A3 MBS PMT. 29,653 29,653 29,648 29,650 3 3 29,653 0 12/115/2017....
92343V CK 8| VERIZON COMMUNICATIONS, BANK OF NEW YORK 232,835 210,000 227,506 (18) (18) 227,487 5,348 5348 | .oooon... 4,538 | 08/21/2046.... | 2FE........
931422 AH 2| WALGREEN CO BANK OF NEW YORK 52,198 50,000 49,874 4 4 49,879 2,319 2,319 597 |09/15/2022.... | 2FE........
94981W  AA 3| WFMBS 2004-S Al......ooiriiriirrireinesiennisesisesiienes MBS PMT. 9,242 9,242 9,453 9,275 (33) (33) 9,242 (] IO 181 | 09/25/2034.... | 1FM........
94988M  AA 8| WFCM 2013-BTC A BANK OF NEW YORK 81,105 75,000 79,570 79,197 (342) (342) 78,855 2,251 2251 | oo 1,905 | 04/16/2035.... | 1FM........
981464 DM  9|WFNMT 2012-DA IFCSTONE........ovvvemerveirerernennrinneens | coverseessssnesssissenesins | ceverneees 1,523,086 | ..........1,500,000 | ........... 1,617,051 | ..........1,514,063 (2,244) (2,244) [ oo [ e 1,511,819 | i | e 11,267 | oo 11,267 | e 19,708 | 04/17/2023.... | 1FE........
559222 AR 5| MAGNA INTERNATIONAL INC........covovrmrverrnrerirrnnenns BANK OF NEW YORK reeerrennenn 191,008 | s 175,000 | ..oovvveeennn 175,579 | woovvrrerene 175,567 (29) (P2%) 1 [OOSR ISR 175,538 [ oo | oo 15,560 | ............15,560 | ......... 6,294 |10/01/2025.... [ 1FE........
055451 AV 0| BHP BILLITON FINANCI BANK OF NEW YORK. 251,551 213,000 219,354 59,812 (72) (72) 219,232 32,319 32,319 8,845 |09/30/2043....
05565Q BT 4| BP CAPITAL MARKETS PLC......ccccouvuummrimriinerienninens BANK OF NEW YORK 98,145 98,000 99,777 98,955 (812) (812) 98,144 1 T 1,928 |11/01/2016.... | 1FE........
12623P AC  0|CNH2014-B A3 MBS PMT. 17,962 17,962 17,962 17,960 3 3 17,962 (1] I 108 |05/15/2019.... [ 1FE........
25152R  2U 6| DEUTSCHE BANK AG LONDON. BANK OF NEW YORK. 9,895 10,000 10,043 10,043 (5) (5) 10,038 (142) (142) 275 |08/20/2020.... | 2FE........
25152R  5F 6| DEUTSCHE BANK AG LONDON. BANK OF NEW YORK 39,839 40,000 39,824 6 6 39,830 9 9 274 |05/12/2021.... | 2FE........
25152R XA 6| DEUTSCHE BANK AG LONDON R BANK OF NEW YORK 6,818 7,000 6,973 6,977 1 1 6,978 (161) (161) | s 171 | 05/30/2024.... | 2FE........
36164N  FH 3| GE CAPITAL INTL FUNDING R EXCHANGE. 229,000 229,000 229,000 229,000 0 229,000 0 6,885 | 11/15/2035....
822582 BD 3| SHELL INTERNATIONAL FIN.......ccccccooevevevevevivivivivnceccs | R BANK OF NEW YORK 242,859 230,000 234,666 | ............ 134,109 (32) (32) 234,643 8,216 8,216 3,652 |05/11/2025.... [ 1FE........
822582 BS 0 SHELL INTERNATIONAL FIN......coooovervreevcrrrrincrnirennns | R BANK OF NEW YORK. 120,120 | s 119,000 | .cooovvvieee 118,351 25 25 | s | e 118,376 1,744 1,744 | o 446 | 05/10/2021.... | 1FE........
822582 BT 8| SHELL INTERNATIONAL FIN........ccccoovvvivvmrvrrisnreirennns | R BANK OF NEW YORK L131,395 | 128,000 | ...ovveeeee 127,580 7 /N USRI IS 127,587 3,807 3,807 | oo 736 |05/10/2026.... | 1FE........
85771P AV 4| STATOIL ASA R BANK OF NEW YORK. 5,225 5,000 4,978 4,980 2 2 4,982 243 243 | . 109 | 11/10/2021.... | 1FE........
3899999. Total Bonds - INdustrial @Nd MISCEIIANEOUS. ..........iuuuiiuseiieeiisie it rsesssss bbbkttt bt | anniines 12,113,915 | .o 11,511,714 | ........ 11,778,531 | ...........8,803,465 (29,988) 0 (29,988) [V I 11,657,580 | .ovvvvercnninennn0 | i 456,335 | ..coovnunen 456,335 | ... 307,573 XXX XXX
8399997, Total BONdS - PArt 4.......ocooosicisi s enssssss s s | s 69,744,854 | ........ 68,550,206 | ......... 69,051,484 | .........26,664,109 (85,560) 0 (85,560) 0. 68,737,299 ...1,007,554 ...1,007,554 | ....... 811,408 XXX XXX
8399999. Total Bonds. ..69,744,854 ..68,550,206 ..69,051,484 26,664,109 (85,560) 0 (85,560) 0 68,737,299 ..1,007,554 1,007,554 | ....... 811,408 XXX XXX
Common Stocks - Mutual Funds
233203 58 7| DFA EMERGING MRKTS VALUE..........ococvovevenevenenninnens | . ‘ 09/21/2016. | BANK OF NEW YORK........c.cooooocccncccs | 0. 122,199.593 | .......... 3,000,000 XXX ] e 3,634,105 | ..........2,492,872 | ... 1141233 | oo | v | i 1,141,233 3,634,105 (634,105) (634,105) XXX
9299999. Total Common Stocks - Mutual Fund: 3,000,000 XXX ] s 3,634,105 | .........2,492,872 | ... 1,141,233 | i 0 w0 | 1,141,233 0 3,634,105 (634,105) (634,105) 0 XXX XXX
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
9799997 Total Common Stocks - Part 4 ........3,000,000 XXX ] e 3,634,105 | ..........2,492,872 | ....... 1141233 | v 0 o0 | 1,141,233 0 3,634,105 0 (634,105) (634,105) 0 XXX XXX
9799999. Total Common Stocks sirnen.3,000,000 XXX e 3,634,105 | ... 2492872 | 114,283 | 0 0] 1,141,233 0 3,634,105 0 (634,105) (634,105) 0 XXX XXX
Total Preferred and Common Stocks <overs3,000,000 XXX [ 3,634,105 | ..........2,492,872 | ........ 1,141,233 0 (U] 1,141,233 0 3,634,105 0 (634,105) (634,105) 0 XXX XXX
9999999. Total Bonds, Preferred and COMMON STOCKS.............vvueruerieereiriiiieiiiis oerveeiseresssseresssseeesssesessssseessss e sssseesssssesesssesssssesesssssesesesssesesesssssesssssnsssessns | eeveeen 72,744,854 XXX ] 72,685,589 | ........29,156,981 | ......... 1,141,233 | .............(85,560) | ..ooovvrecverrrirean0 | v 1,055,673 | cooovvvernnan 0 [ . 72,371,404 0 373,449 373,449 | ....... 811,408 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues...............
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
e/ ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a or Central _Clearinghouse Date Expiration | Contracts] _ Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | BJ/ACV. | )/Accretion ltems Exposure Entity end (b)

NONE
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception

Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price FairValue | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of September 30, 2016 of the Priority Health

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
1. Offset per SSAP NO. 64........covvviiiiniiiiisceisieneas

2. Net after right of offset per SSAP No. 64....

NONE
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Statement as of September 30, 2016 of the Priority Health

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

NONE




Statement as of September 30, 2016 of the Priority Health

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1: §.......... ONAIC2: §........ ONAIC3: §.......... 0 NAIC4: §....... ONAICS: §.......... ONAICE: §.......... 0

NONE

QE10




Statement as of September 30, 2016 of the Priority Health

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

Total activity for the year: Fair Value §.......

Average balance for the year: Fair Value $

NONE

QE11




Statement as of September 30, 2016 of the Priority Health

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

FIFTH THIRD BANK .....ooiiuiiiiiiiieniicsiesiissiieniiess oestissssss s ssb bbbk be st ssnsbinsnins | sbsssssenssnsssienss | onssssensinssssnnss | oensienssssnsssssssnssinnsss | soenssnsssssssssessenssnenss | sooesssnenes (42,677,097) | ..ccvonecd (27,779,069) | ...............(7,728,456) | XXX
BANK OF MONTREAL CHICAGO......oovvvvvvvrrcrrvrecirneiees iiiaiasasisasasasssasssssssssasssssssssssasssasssasasasssssasssssssssssasasssans | sossssssssssssssssnsns | simieseiess 1.040 2,602 2,236 2,500,000 2,500,000 2,500,000 | XXX
BANK TOKYO-MIT UFJ NY .ottt coiiesiiessie st sttt bbbt siesssesssisns | sessssesssssionensis | cosvoenees 1431 4,373 2,500,000 2,500,000 | XXX
BEAL BANK USA 1,213 245,000 245,000 245,000 | XXX
CANADIAN IMP BK COMM N....oooouurvviimriiimereiiinereis eoreesssssesssssssssssssesssssssesssssesessssssesssssssessssssssssssssesssssnssess | sessesssnssessnonsses | eessesnees 1.157 5,402 3,500,000 3,500,000 | XXX
COMMONWEALTH BK AUSTRALIA.......ccooevirriivrriieiis covresesessssessssssssesssssssssessssssssesssssssssesssssesssesssssssssessssssssnens | sesssesssssssnessses | sesssneseee 1.281 3,915 2,500,000 2,500,000 | XXX
CREDIT IND ER COMML C/D....cooourvierereiirereiiineses eoreeessssessssssssssssssssssssesssssesessssssessssssssssssssssssssssssssssnssess | sessesssnssessnensses | eessesees 1.250 5,295 2,500,000 2,500,000 | XXX
EVERBANKIJACKSONVILLE FL.....covuiverriirrieriiseines erisesssssssesssssssessssssssesssssssessssssssesssssssssessssssssesssenssens | sosessnesssesssnesss | soossssend 0.850 1,461 245,000 245,000 245,000 | XXX
HSBC BANK PLC......oooooevesreitscreesssessssessessssessssions | eosaessssssesssssssssssssssssssssssssesesssssssesessssessssssssssssssesssssnssess | seesssssssssssnneses | seesesenees 1.344 5,880 3,500,000 3,500,000 | XXX
NORINCHUKIN BANK NY......ooooiiiiirmiiinriiisnrsiiinnns cossssssissssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssnsssss | sosssssssssssssnnnes | svvvesenns 1470 4,410 2,000,000 2,000,000 | XXX
TORONTO-DOMINION BANK. 1,566 800,000 800,000 | XXX
UBS AG STAMFORD CT....ooooovirvieemriiiiereiiissresisssiess eossssssssssssssssssssssssssssessssssessssssssssssssssssssssssssssssssssnssoss | soevessssssessonnnes | svvvesens 1.530 3,081 2,500,000 | XXX
UBS AG STAMFORD.......cccouurreummeeresmsreresmsemsessseresisies eosieesssssesssssssssssssssssssssssssssesssssssesessssesssssosssssssssssssssnssess | sessesssnsssssnennses | evevesees 1.530 808 1,000,000 | XXX
WESTPAC SECURITIES NZ........oooioiiiciiriiiiiiniiis ovvviisssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sossmsssssnnsossne | sveenneoes 1311 3,916 2,500,000 2,500,000 | XXX
INTEREST RECEIVED DURING QTR ON DISPOSED

HOLDINGS XXX
0199999. Total Open Depositorie: XXX XXX 2,602 43,556 (39,687,097) (4,989,069) | ..............18,561,544 | XXX
0399999. Total Cash on Deposit. XXX XXX 2,602 43,556 (39,687,097) (4,989,069) | .............18,561,544 | XXX
0599999. Total Cash XXX XXX 2,602 43,556 (39,687,097) (4,989,069) | .............18,561,544 | XXX

QE12




€130

Statement as of September 30, 2016 of the Priority Health

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Oblit

LAFAYETTE ASSET SECURITY .....ouiiutiuiierieiitireiiesi e se ettt ee bt eebtbs b s bt n bbbt entnns | cieisenins 08/16/2016....... T0/MA12016....... | oo 2,499,233 | oo | eer e 2,715
STANDARD CHARTERED BANK.........ciuuitutiiiiteressitsisssesssssssesessss sttt ss st b8 8 181088k b e see Hhsb e b s s bbbttt ensnsne | onbsessans 08/08/2016....... TUOTI2016. ... | oo 2897 /431 | oo | e 3,750
ANTALIS SA.... .... | 08/04/2016....... T0412016....... | oo T498,583 | ..ot | et 2417
ANTALIS SA......ccovnnnn .. . . 109/30/2016....... 12128120160 | o 1,994,867 | ..ot | e s 58
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OBIIGAHIONS. ..ottt e ettt ses e sesemee | eesehsesesesseeseeeeeeeseEseesetees e eeseheeE e e eeaee  4£1eheEseseEseeseE oL e eEteEaeE e EoeseE1eEaehee e e e s eeeEneseesee et eeesesersetsesensensensetans | £aessssossessessesassassesssesesansanen et setensensesnnnes 8,490,114 | .oiioiicieieecseesnsenssnsnnnsnenensnennesQ | s 8,940
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFIBIEA). .. ... .vereree oottt sttt sttt ettt ettt et es et et ee st eesees st ensesseeeesnss | feksessesessessessssossessessesassessessesassessesesse | fetsesssessessessssssessessesassastesesaesessessessesaesessesnssesensessesansensessssntes | oesesssossossessnsessessessntansansessessnssssassessssansnns 8,490,114 | ovveeceeeceeeceeceeeeceeeeeeerereeeneeeereeieed | e 8,940
Total Bonds

7799999, SUDEOAIS = ISSUET ODIIGAtIONS. .. ... ceeee ettt ettt est et sesse et ees e eesseseseeseeeeesee et seeeeteeseeeeseeees et et eeseEeeseeseEseeaesseseesese | feEsessesessessesssssssesssssesassessessessesessessesne | fefesesessessesassossesssssesaesestessesaeseesesseesesaesessesanssesessessesantensesssssnses | oesesssossossessnssssessessnsansansessnssessssassesssssnsans 8,490,114 | .oiieeeeeecereessrsnerssesssnsnesnesnennes0 | s 8,940
8399999, SUDLOLAIS = BONGS..........ieeieiti skt Ee0Ef 08 4EE S0k e£0ke  eLEbeEeE o0 L oL e o0t eLEEeEE b oL b L b ee0EeeEEEe0E e eoLE oLt oLt oL E L L E L L eLEE L E ettt | LhbeeeE bbbt 8,490,114 8,940
8699999, TOAl = CASI EQUIVAIENES. ........vuveeeieieises et s s 288282128 £ s h e e R e e e R e Es S41ebeeEeeseesee s e b e Eee R e b e e e E e e s e e b e R eeEetseEee | SEseEaeEeeR e R R e R e R R AR LR AR £ AR R AR AR e R e AR R etk n s s s betes | EaeeieEeseesee Rt Rt 8,490,114 8,940
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